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<?xml version="1.0" encoding="UTF-8" ?><Rts27 
xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance"><venueInfo><globalVenue>96
95002I9DJHZ3449O66</globalVenue></venueInfo><reportingRange><startDate>2019-10-0
1+00:00</startDate><endDate>2019-12-31+00:00</endDate></reportingRange><marketSe
gment><marketSegmentInfo><MIC>0</MIC></marketSegmentInfo><table1/><instrumentRts
Tables><table2><name>NETHER 0  1/2  
07/15/26</name><identifier><ID>NL0011819040</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table4><row><simpleAvgPx>105.885</simpleAvgPx><avgPx>105.885</avgPx><highPx>1
05.9</highPx><lowPx>105.87</lowPx></row></table4><table6><row><numOrdRfq>4</numO
rdRfq><numExecTrades>4</numExecTrades><totalValue>105885000</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>25000000</medianFilledVolume><medianOrderedVolume>25000000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.42725</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.521</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0.75025</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>NWL 3.85 
04/01/23</name><identifier><ID>US651229AV81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ZURNVX 5  5/8  
06/24/46</name><identifier><ID>XS1385999492</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CARDFP 2  3/8  
09/16/24</name><identifier><ID>FR0013142536</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table3><row><startTime>2019-11-22T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><simpleAvgExecutedPx>107.9</simpleAvgExecutedPx><totalValue>107900
</totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.495</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.495</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>YPFDAR 8  1/2  
03/23/21</name><identifier><ID>USP989MJBG51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>NWL 5  3/8  
04/01/36</name><identifier><ID>US651229AX48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NWL 3.15 
04/01/21</name><identifier><ID>US651229AU09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IRCPAR 8  3/4  
03/23/23</name><identifier><ID>USP5880UAB63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>HEIGR 2  1/4  
03/30/23</name><identifier><ID>XS1387174375</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table3><row><startTime>2019-12-17T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.5</price><volume>532500</volume><tradeTime>2019-12-17T1
0:38:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.1402</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.547</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.547</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>70</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>70</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>AYR 5 
04/01/23</name><identifier><ID>US00928QAP63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>PEMEX 3  1/2  
07/23/20</name><identifier><ID>US71654QBU58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t

Page 2



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AXASA 3  3/8  
07/06/47</name><identifier><ID>XS1346228577</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NK 0  7/8  
03/31/22</name><identifier><ID>FR0013143344</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>FCAIM 3  3/4  
03/29/24</name><identifier><ID>XS1388625425</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RAILUA 9
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 7/8  
09/15/21</name><identifier><ID>XS1374118658</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>OXY 3.4 
04/15/26</name><identifier><ID>US674599CH65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>950000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>ACAFP 0 
10/13/19</name><identifier><ID>FR0011108851</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>362000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BTPS 0.45 
06/01/21</name><identifier><ID>IT0005175598</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBS 3 
04/15/21</name><identifier><ID>USG91703AH44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</n
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umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DAI
GR 2  1/8  
04/06/20</name><identifier><ID>DE000A18ZSF5</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>38000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>RBS 4.8 
04/05/26</name><identifier><ID>US780097BA81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISCT
R 5  3/8  
10/06/21</name><identifier><ID>XS1390320981</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PEMEX 5  5/8  
01/23/46</name><identifier><ID>US71654QBX97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
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ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>3</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>40000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>PEMEX 4  1/4  
01/15/25</name><identifier><ID>US71654QBV32</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>ISPIM Float 
03/17/21</name><identifier><ID>IT0005163644</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.55</price><volume>100550</volume><tradeTime>2019-10-01T
15:39:02.000000+00:00</tradeTime><refPx>99.83992000000001</refPx></row></table3>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><tab
le3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>100.44</price><volume>100440</volume><tradeTime>2019-10-02T15:46:
25.000000+00:00</tradeTime><refPx>99.897018</refPx></row></table3><table4><row><
simpleAvgPx>100.52</simpleAvgPx><avgPx>100.485714</avgPx></row></table4><table6>
<row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>140680<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>70000</medianFilledVolume><medianOrdered
Volume>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+0
0:00</tradeDate><table3><row><startTime>2019-10-03T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>100.3</price><volume>10030</volume><tradeTime
>2019-10-03T15:53:03.000000+00:00</tradeTime><refPx>99.901329</refPx></row></tab
le3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><
table3><row><startTime>2019-10-04T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>100.53</price><volume>10053</volume><tradeTime>2019-10-04T15:3
8:18.000000+00:00</tradeTime><refPx>99.942093</refPx></row></table3><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table3><row><sta
rtTime>2019-10-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
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e>100.517539</price><volume>130672</volume><tradeTime>2019-10-09T15:33:35.000000
+00:00</tradeTime><refPx>99.93895000000001</refPx></row></table3><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>130000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><start
Time>2019-10-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
100.41</price><volume>70287</volume><tradeTime>2019-10-11T15:43:14.000000+00:00<
/tradeTime><refPx>99.976387</refPx></row></table3><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>70000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T
15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><vo
lume>18072</volume><tradeTime>2019-10-16T15:37:03.000000+00:00</tradeTime><refPx
>100.394096</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>18000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-18+00:00</tradeDate><table3><row><startTime>2019-10-18T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>100.41</price><volume>18073</volume>
<tradeTime>2019-10-18T15:40:57.000000+00:00</tradeTime><refPx>100.389503</refPx>
</row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>18000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</
tradeDate><table3><row><startTime>2019-10-22T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>100.78</price><volume>56436</volume><tradeTime>2019
-10-22T15:34:46.000000+00:00</tradeTime><refPx>100.061501</refPx></row></table3>
<table4><row><simpleAvgPx>100.655</simpleAvgPx><avgPx>100.54737</avgPx></row></t
able4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>810411.8</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>403000</medianFilledVolu
me><medianOrderedVolume>56000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-10-23+00:00</tradeDate><table3><row><startTime>2019-10-23T15:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>100.475625</price><volume>64
304</volume><tradeTime>2019-10-23T15:39:17.000000+00:00</tradeTime><refPx>100.33
6502</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>64000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-29+00:00</tradeDate><table3><row><startTime>2019-10-29T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>100.420299</price><volume>134563</volum
e><tradeTime>2019-10-29T16:35:52.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
100.363899</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startT
ime>2019-10-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
00.6</price><volume>80480</volume><tradeTime>2019-10-30T16:34:09.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>100.388</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</t
radeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>100.53</price><volume>4021</volume><tradeTime>2019-1
1-04T16:51:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.207199</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
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s><tradeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.86</price><volum
e>16137</volume><tradeTime>2019-11-05T16:37:07.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>100.439201</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table
3><row><startTime>2019-11-11T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>100.69</price><volume>42289</volume><tradeTime>2019-11-11T16:39:00.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>1</tradingPlatform><refPx>100.332703</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>100.81</price><volume>100810</volu
me><tradeTime>2019-11-13T16:53:37.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>100.358803</refPx></row></table3><table4><row><simpleAvgPx>100.6512</simpleAvgP
x><avgPx>100.6512</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><nu
mExecTrades>2</numExecTrades><totalValue>201302.4</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFil
ledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><row
><startTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>100.53</price><volume>12063</volume><tradeTime>2019-11-22T16:34:32.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>100.205101</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-03+00:00</tradeDate><table3><row><startTime>2019-12-03T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>100.48</price><volume>56268</volume><tra
deTime>2019-12-03T16:36:46.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.11
8599</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>20
19-12-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.517
246</price><volume>138713</volume><tradeTime>2019-12-04T16:37:32.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>100.123299</refPx></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00
</tradeDate><table3><row><startTime>2019-12-05T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>100.233333</price><volume>150349</volume><tradeTi
me>2019-12-05T16:37:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.098701
</refPx></row></table3><table4><row><simpleAvgPx>100.353809</simpleAvgPx><avgPx>
100.298835</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTr
ades>2</numExecTrades><totalValue>206615.599942</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFille
dVolume>103000</medianFilledVolume><medianOrderedVolume>103000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><
startTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>100.443509</price><volume>114505</volume><tradeTime>2019-12-10T16:37:58.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>100.042099</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>100.42</price><volume>38159</volume><
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tradeTime>2019-12-11T16:34:15.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100
.342201</refPx></row></table3><table4><row><simpleAvgPx>100.56</simpleAvgPx><avg
Px>100.53375</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>64341.6</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>32000</medianFilledVolume><medianOrderedVolume>32000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table3><row><startT
ime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
00.41</price><volume>100410</volume><tradeTime>2019-12-12T16:39:18.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform><refPx>100.333099</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:
00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>100.3</price><volume>10030</volume><tradeTime>2
019-12-16T16:38:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.2705</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.51000000000001
</price><volume>49755</volume><tradeTime>2019-12-17T16:35:44.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>100.242401</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tr
adeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>100.39</price><volume>14054</volume><tradeTime>2019-1
2-23T16:36:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.4711</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>BPCEGP 3.55 
10/08/20</name><identifier><ID>FR0010934117</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table3><row><startTime>2019-10-04T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.6</price><volume>41440</volume><tradeTime>2019-10-04T15
:07:09.000000+00:00</tradeTime><refPx>103.671501</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.663</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.663</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>65</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>25.997</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>25.997</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>BMW 2 
04/11/21</name><identifier><ID>USU09513GL78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RRC 4  7/8  
05/15/25</name><identifier><ID>US75281AAS87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
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e><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>82.40000000000001</price><volume>164800</volume><tradeTime>
2019-10-03T14:58:09.000000+00:00</tradeTime><refPx>82.24597900000001</refPx></ro
w></table3><table4><row><simpleAvgPx>82.25</simpleAvgPx><avgPx>82.25</avgPx></ro
w></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>329000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledV
olume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>SOCGEN Float 
04/08/21</name><identifier><ID>US83368TAE82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AOXGR 2  1/8  
04/12/23</name><identifier><ID>XS1346695437</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.5</price><volume>105500</volume><tradeTime>2019-12-09T1
0:14:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.64945</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>BMW 2.8 
04/11/26</name><identifier><ID>USU09513GM51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BTPS 0.4 
04/11/24</name><identifier><ID>IT0005174906</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MMBFP 2  3/4  
04/13/23</name><identifier><ID>FR0013153160</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table4><row><simpleAvgPx>105.7625</simpleAvgPx><avgPx>105.821875</avgPx></row
></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>2539725</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1200000</medianFilled
Volume><medianOrderedVolume>900000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><
table3><row><startTime>2019-10-09T13:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>105.25</price><volume>1052500</volume><tradeTime>2019-10-09T14
:35:09.000000+00:00</tradeTime><refPx>105.6899</refPx></row></table3><table4><ro
w><simpleAvgPx>105.38</simpleAvgPx><avgPx>105.375789</avgPx><highPx>105.55</high
Px><lowPx>105.25</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><num
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ExecTrades>7</numExecTrades><totalValue>18019260</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.168429</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.144</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12.714286</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>2.299</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>2.299</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>105.2</price><volume>210400</vol
ume><tradeTime>2019-10-14T12:52:31.000000+00:00</tradeTime><refPx>105.3811</refP
x></row></table3><table4><row><simpleAvgPx>105.325</simpleAvgPx><avgPx>105.325</
avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>421300</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</med
ianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3>
<row><startTime>2019-12-20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>105.3</price><volume>1053000</volume><tradeTime>2019-12-20T14:30:10.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>105.30425</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ENIIM 0 
04/13/22</name><identifier><ID>XS1394957309</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif

Page 11



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>OLAMSP 4  1/2  
04/12/21</name><identifier><ID>XS1394068693</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ALLY 4  1/4  
04/15/21</name><identifier><ID>US02005NBG43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EIB 2  1/8  
04/13/26</name><identifier><ID>US298785HD17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table3><row><startTime>2019-11-08T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.1</price><volume>49008</volume><tradeTime>2019-11-08T13
:51:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>101.31515</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>35.619</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>35.619</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>LKQ 3  7/8  
04/01/24</name><identifier><ID>XS1395004408</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table4><row><simpleAvgPx>112.61</simpleAvgPx><avgPx>112.61</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>563050</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVolume><
medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.3835</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.3835</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>36.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36.5</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>JAPTOB 2 
04/13/21</name><identifier><ID>XS1394760182</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDa
te><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><
table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><tabl
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e6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-1
7+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>SFRFP 7  3/8  
05/01/26</name><identifier><ID>USF6628RAA17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>STA
NLN 4.05 
04/12/26</name><identifier><ID>XS1395052639</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PEUGOT 2  3/8  
04/14/23</name><identifier><ID>FR0013153707</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>107.25</price><volume>536250</vo
lume><tradeTime>2019-10-11T09:39:50.000000+00:00</tradeTime><refPx>107.3845</ref
Px></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>0.095</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.095</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><
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table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>BFCM 2  1/2  
04/13/21</name><identifier><ID>US06675GAH83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CHTR 5  3/4  
02/15/26</name><identifier><ID>USU12501AN96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AIFP 0  3/8  
04/18/22</name><identifier><ID>FR0013153822</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table4><row><simpleAvgPx>101.315</simpleAvgPx><avgPx>101.316907</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>9827740</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4850000</medianFilledV
olume><medianOrderedVolume>4850000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.78</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.78</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>24.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24.
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>GEO 6 
04/15/26</name><identifier><ID>US36162JAB26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GLPI 5  3/8  
04/15/26</name><identifier><ID>US361841AH26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BURLN 6  1/8  
10/26/24</name><identifier><ID>XS1391063424</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALNTF 8  3/4  
04/16/26</name><identifier><ID>XS1396282177</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISCODV 2.468 
04/13/21</name><identifier><ID>XS1382636493</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UHS 4  3/4  
08/01/22</name><identifier><ID>USU91477AB29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SUNSHG 4  1/2  
04/20/26</name><identifier><ID>XS1394990003</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BAC 3  1/2  
04/19/26</name><identifier><ID>US06051GFX25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAC 2  5/8  
04/19/21</name><identifier><ID>US06051GFW42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KBCBB 1 
04/26/21</name><identifier><ID>BE6286238561</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table4><row><simpleAvgPx>101.7925</simpleAvgPx><avgPx>101.7925</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>18322650</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>9000000</medianFilledV
olume><medianOrderedVolume>9000000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.475</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.475</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>63.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>6
3.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>BZUIM 2  1/8  
04/28/23</name><identifier><ID>XS1401125346</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.85</price><volume>863736</volume><tradeTime>2019-10-28T
12:24:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.6449</refPx></row></
table3><table4><row><simpleAvgPx>105.74</simpleAvgPx><avgPx>105.777632</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>1286256</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>608000</medianFill
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edVolume><medianOrderedVolume>608000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>BOCAVI 3  7/8  
04/27/26</name><identifier><ID>US09681MAB46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VIP 7  1/4  
04/26/23</name><identifier><ID>XS1400710726</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MALAYS 3.179 
04/27/26</name><identifier><ID>USY54788AA57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS Float 
04/23/21</name><identifier><ID>US38141GVW13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LOXAM 3  1/2  
05/03/23</name><identifier><ID>XS1401324972</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T09:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>
304500</volume><tradeTime>2019-12-09T10:14:14.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPla
tform><refPx>101.9388</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>10.589</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>10.589</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AC
AFP 2  3/8  
07/01/21</name><identifier><ID>US22532MAR34</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SYDAU 3  5/8  
04/28/26</name><identifier><ID>USQ8809VAH26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAMIIM Float 
07/30/22</name><identifier><ID>IT0005120313</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVOGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>266000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able3><row><startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>104.56</price><volume>20912</volume><tradeTime>2019-10-03T15:45
:11.000000+00:00</tradeTime><refPx>106.210297</refPx></row></table3><table4><row
><simpleAvgPx>104.676103</simpleAvgPx><avgPx>104.771473</avgPx></row></table4><t
able6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2
34688.100036</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>112000</medianFilledVolume>
<medianOrderedVolume>112000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-04+00:00</tradeDate><table3><row><startTime>2019-10-04T11:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>104.69</price><volume>26172</v
olume><tradeTime>2019-10-04T12:14:28.000000+00:00</tradeTime><refPx>106.168602</
refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>3.161</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.161</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-10+00:00</tradeDate><table3><row><startTime>2019-10-10T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>104.66</price><volume>46050</volume><tra
deTime>2019-10-10T15:46:06.000000+00:00</tradeTime><refPx>104.929703</refPx></ro
w></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>440
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</trad
eDate><table3><row><startTime>2019-10-11T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>104.666506</price><volume>86873</volume><tradeTime>2019
-10-11T15:46:35.000000+00:00</tradeTime><refPx>104.928299</refPx></row></table3>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>83000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><tabl
e3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>104.99</price><volume>52495</volume><tradeTime>2019-10-18T15:41:29
.000000+00:00</tradeTime><refPx>105.3974</refPx></row></table3><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
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ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-1
0-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.85</pri
ce><volume>41940</volume><tradeTime>2019-10-30T16:49:05.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>104.958397</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>104.96</price><volume>10496</vo
lume><tradeTime>2019-11-04T16:41:42.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>104.918198</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table3><row><sta
rtTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>105.45</price><volume>5272</volume><tradeTime>2019-11-05T16:41:12.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>104.922501</refPx></row></table3><table4><row
><simpleAvgPx>105.57</simpleAvgPx><avgPx>105.61</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>15841.5</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>7500</medianFilledVolume><medianOrderedVo
lume>7500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:0
0</tradeDate><table3><row><startTime>2019-11-06T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>105.65</price><volume>1056</volume><tradeTime>20
19-11-06T16:41:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.929604</ref
Px></row></table3><table4><row><simpleAvgPx>105.714549</simpleAvgPx><avgPx>105.7
78547</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>
2</numExecTrades><totalValue>247521.799971</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>117000</medianFilledVolume><medianOrderedVolume>117000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tr
adeDate><table3><row><startTime>2019-11-08T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>105.881333</price><volume>158821</volume><tradeTime>2
019-11-08T16:39:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.8162</refP
x></row></table3><table4><row><simpleAvgPx>105.920667</simpleAvgPx><avgPx>105.88
2368</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>160941.19995</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>76000</medianFilledVolume><medianOrderedVolume>76000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table3><row><startTime
>2019-11-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.
91</price><volume>44482</volume><tradeTime>2019-11-11T16:33:47.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>104.988403</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</
tradeDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>105.78</price><volume>52890</volume><tradeTime>2019
-11-12T16:46:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.266602</refPx
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></row></table3><table4><row><simpleAvgPx>105.879327</simpleAvgPx><avgPx>105.914
156</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>163107.799952</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>77000</medianFilledVolume><medianOrderedVolume>77000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table3><row><startTime
>2019-11-13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.
736</price><volume>52868</volume><tradeTime>2019-11-13T16:57:41.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>105.293602</refPx></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00<
/tradeDate><table3><row><startTime>2019-11-14T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>105.638519</price><volume>114089</volume><tradeTim
e>2019-11-14T16:40:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.298798<
/refPx></row></table3><table4><row><simpleAvgPx>105.669259</simpleAvgPx><avgPx>1
05.643248</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTra
des>2</numExecTrades><totalValue>123602.59998</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>58500</medianFilledVolume><medianOrderedVolume>58500</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</t
radeDate><table3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>105.713721</price><volume>90913</volume><tradeTime>2
019-11-18T16:38:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.323303</re
fPx></row></table3><table4><row><simpleAvgPx>105.76288</simpleAvgPx><avgPx>105.7
67302</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>
2</numExecTrades><totalValue>199900.199938</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>94500</medianFilledVolume><medianOrderedVolume>103000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>105.539355</price><volume>32717</vol
ume><tradeTime>2019-11-19T16:41:41.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>105.091301</refPx></row></table3><table4><row><simpleAvgPx>105.579537</simpleA
vgPx><avgPx>105.595294</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRf
q><numExecTrades>2</numExecTrades><totalValue>107707.199981</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>51000</medianFilledVolume><medianOrderedVolume>51000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><tab
le3><row><startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>105.59</price><volume>11614</volume><tradeTime>2019-11-20T16:39:0
7.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>105.344101</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-21T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>105.276667</price><volume>15791<
/volume><tradeTime>2019-11-21T16:39:54.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>105.172897</refPx></row></table3><table4><row><simpleAvgPx>105.353333</sim
pleAvgPx><avgPx>105.338</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdR
fq><numExecTrades>2</numExecTrades><totalValue>26334.500005</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>12500</medianFilledVolume><medianOrderedVolume>12500</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
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adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><tab
le3><row><startTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>105.21</price><volume>42084</volume><tradeTime>2019-11-22T16:44:3
6.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>105.476097</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>105.198246</price><volume>59962<
/volume><tradeTime>2019-11-26T16:41:00.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>105.3713</refPx></row></table3><table4><row><simpleAvgPx>105.314123</simpl
eAvgPx><avgPx>105.246528</avgPx></row></table4><table6><row><numOrdRfq>2</numOrd
Rfq><numExecTrades>2</numExecTrades><totalValue>75777.499992</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>36000</medianFilledVolume><medianOrderedVolume>36000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><ta
ble3><row><startTime>2019-12-06T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>104.8068</price><volume>52403</volume><tradeTime>2019-12-06T16:3
8:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>104.8629</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>104.3</price><volume>52150</vol
ume><tradeTime>2019-12-10T16:37:35.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>104.726997</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><star
tTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>104.437403</price><volume>80416</volume><tradeTime>2019-12-11T16:35:42.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>104.736198</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-1
3+00:00</tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>104.72</price><volume>1047</volume><tradeT
ime>2019-12-13T16:36:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.72170
3</refPx></row></table3><table4><row><simpleAvgPx>104.65537</simpleAvgPx><avgPx>
104.591299</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTr
ades>2</numExecTrades><totalValue>241605.89993</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>115500</medianFilledVolume><medianOrderedVolume>115500</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00
</tradeDate><table3><row><startTime>2019-12-17T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>104.670303</price><volume>69082</volume><tradeTim
e>2019-12-17T16:44:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.985603<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12
-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.706</pri
ce><volume>52353</volume><tradeTime>2019-12-18T16:40:47.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>104.695</refPx></row></table3><table4><row><simpleAvgPx>1
04.763</simpleAvgPx><avgPx>104.74875</avgPx></row></table4><table6><row><numOrdR
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fq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>83799</totalValue><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVolume>40000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table3><row><startTime>2019-12-19T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.66</price><volume>110939</volume><tradeTime>2019-12-19T
16:35:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.602303</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>104.675625</price><volume
>167481</volume><tradeTime>2019-12-20T16:44:16.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>104.751297</refPx></row></table3><table4><row><simpleAvgPx>104.702
812</simpleAvgPx><avgPx>104.68</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>182143.2</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>87000</medianFilledVolume><medianOrderedVolume>87000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-27+00:00</tradeDate><table3><row><startTime>2019-12-27T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>104.66</price><volume>1046</volume>
<tradeTime>2019-12-27T16:37:08.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>10
4.743599</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table3><row><startTim
e>2019-12-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104
.668108</price><volume>77454</volume><tradeTime>2019-12-30T16:36:30.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>104.747498</refPx></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>BKMBOM 3  3/4  
05/03/21</name><identifier><ID>XS1402946328</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TCZIRA 4  3/4  
04/29/21</name><identifier><ID>XS1223394914</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
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e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>C 3.4 
05/01/26</name><identifier><ID>US172967KN09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACAFP 2.8 
01/27/26</name><identifier><ID>FR0013076353</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>110.8</price><volume>664800</volume><tradeTime>2019-10-01T1
3:01:20.000000+00:00</tradeTime><refPx>110.819603</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>73</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>73</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>UBIIM 4  1/4  
05/05/26</name><identifier><ID>XS1404902535</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>3.483</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3
.483</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>ISPIM Float 
11/11/19</name><identifier><ID>IT0004965650</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table3><row><startTime>2019-10-10T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.16</price><volume>50080</volume><tradeTime>2019-10-10T1
5:46:00.000000+00:00</tradeTime><refPx>100.262398</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>PM 2  1/8  
05/10/23</name><identifier><ID>US718172BU28</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GOOGL 3  5/8  
05/19/21</name><identifier><ID>US02079KAA51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>F 3.096 
05/04/23</name><identifier><ID>US345397XZ10</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>RENAUL 1 
05/17/23</name><identifier><ID>FR0013169778</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T13:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>101.05</price><volume>153596</vo
lume><tradeTime>2019-11-05T14:04:50.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>101.23455</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.
491</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.491</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DAIGR 0  1/4 
05/11/20</name><identifier><ID>DE000A169NA6</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table4><row><simpleAvgPx>100.24</simpleAvgPx><avgPx>100.24</avgPx><highPx>100
.245</highPx><lowPx>100.235</lowPx></row></table4><table6><row><numOrdRfq>6</num
OrdRfq><numExecTrades>4</numExecTrades><totalValue>40845795.2</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>10187000</medianFilledVolume><medianOrderedVolume>10374000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>0.45325</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.531</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.333333</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19.5</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>BASGR Float 
05/14/20</name><identifier><ID>XS0931272776</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GME 6  3/4  
03/15/21</name><identifier><ID>USU36328AB58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.09999999999999</price><volume>396400</volume><tradeTime>
2019-10-03T11:05:54.000000+00:00</tradeTime><refPx>98.52712200000001</refPx></ro
w></table3><table4><row><simpleAvgPx>98.97499999999999</simpleAvgPx><avgPx>98.97
499999999999</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>791800</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>400000</medianFilledVolume><medianOrderedVolume>400000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><start
Time>2019-10-11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
99.15000000000001</price><volume>99150</volume><tradeTime>2019-10-11T14:48:43.00
0000+00:00</tradeTime><refPx>98.041901</refPx></row></table3><table4><row><simpl
eAvgPx>99.11</simpleAvgPx><avgPx>99.09</avgPx><highPx>99.15000000000001</highPx>
<lowPx>99.03</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExec
Trades>3</numExecTrades><totalValue>396360</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
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me>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><start
Time>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
99.34999999999999</price><volume>49675</volume><tradeTime>2019-10-15T12:18:43.00
0000+00:00</tradeTime><refPx>98.363167</refPx></row></table3><table4><row><simpl
eAvgPx>99.25</simpleAvgPx><avgPx>99.25</avgPx></row></table4><table6><row><numOr
dRfq>6</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>99250</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>50000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>3<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BACR 
Float 
01/29/25</name><identifier><ID>IT0006712142</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BFCM 0 
06/16/20</name><identifier><ID>FR0010892570</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table3><row><startTime>2019-11-27T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>148.15</price><volume>518525</volume><tradeTime>2019-11-27T
14:37:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>148.098602</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>6.788</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>6.788</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>46</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T13
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>148.08</price><vol
ume>592320</volume><tradeTime>2019-12-20T15:23:23.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradin
gPlatform><refPx>148.119995</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ACAFP
0 
02/02/20</name><identifier><ID>FR0011171065</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>30.876</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>30.876</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</median
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TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>139.84</s
impleAvgExecutedPx><totalValue>1678080</totalValue></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>139.8</price><volume>5
55006</volume><tradeTime>2019-11-04T15:49:52.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>139.796997</refPx></row></table3><table4><row><simpleAvgPx>139.775</
simpleAvgPx><avgPx>139.775</avgPx></row></table4><table6><row><numOrdRfq>2</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>1109813.5</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>397000</medianFilledVolume><medianOrderedVolume>397000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><t
able3><row><startTime>2019-11-28T11:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>139.72</price><volume>1117760</volume><tradeTime>2019-11-28T13:
14:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>139.7305</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>4.565</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>4.565</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>F 1.615 
05/11/23</name><identifier><ID>XS1409362784</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GM 3.7 
05/09/23</name><identifier><ID>US37045XBK19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TRTHK 2  7/8  
05/13/21</name><identifier><ID>XS1403567602</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>GESTSM 3  1/2  
05/15/23</name><identifier><ID>XS1409497283</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TWX 2.95 
07/15/26</name><identifier><ID>US887317BA21</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EFX 2.3 
06/01/21</name><identifier><ID>US294429AK16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>EFX 3  1/4  
06/01/26</name><identifier><ID>US294429AL98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>173000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><
table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>173000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>173000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>273000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row>
<numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</
tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</trad
eDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>235000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>103000</medi
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anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><t
able6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>210000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RDSALN 2
 7/8  
05/10/26</name><identifier><ID>US822582BT82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CS Float 
11/26/25</name><identifier><ID>XS1280111961</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table3><row><startTime>2019-11-27T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>97.29000000000001</price><volume>194580</volume><tradeTime>
2019-11-27T15:18:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.8830569999
9999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.78</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.78</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>40</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>40</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>COVFP 1  7/8  
05/20/26</name><identifier><ID>FR0013170834</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MUBAUH 2
 3/4  
05/11/23</name><identifier><ID>XS1410482282</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WSTP 2.1 
05/13/21</name><identifier><ID>US961214CV30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABBV 2.3 
05/14/21</name><identifier><ID>US00287YAU38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABBV 2.85 
05/14/23</name><identifier><ID>US00287YAX76</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ABBV 3.2 
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05/14/26</name><identifier><ID>US00287YAY59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table3><row><startTime>2019-10-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.17</price><volume>510850</volume><tradeTime>2019-10-29T
15:18:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.9084</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.425</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.425</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3</price><volume
>20660</volume><tradeTime>2019-11-26T16:42:32.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPla
tform><refPx>103.07165</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.518</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.518</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>126</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>126</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>I
SPIM Float 
02/28/21</name><identifier><ID>IT0005161325</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>210000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><r
ow><startTime>2019-10-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>100.885</price><volume>20177</volume><tradeTime>2019-10-07T15:42:52.000
000+00:00</tradeTime><refPx>100.759</refPx></row></table3><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table3><row><startTime>201
9-10-08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8766
67</price><volume>60526</volume><tradeTime>2019-10-08T15:46:57.000000+00:00</tra
deTime><refPx>100.757</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>60000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.876667</price><vol
ume>121052</volume><tradeTime>2019-10-09T15:38:57.000000+00:00</tradeTime><refPx
>100.8085</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-10+00:00</tradeDate><table3><row><startTime>2019-10-10T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>100.86</price><volume>30258</volu
me><tradeTime>2019-10-10T15:46:17.000000+00:00</tradeTime><refPx>100.7996</refPx
></row></table3><table4><row><simpleAvgPx>100.865</simpleAvgPx><avgPx>100.869318
</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>443825</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>220000</m
edianFilledVolume><medianOrderedVolume>220000</medianOrderedVolume><DMMNumber>0<
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/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10
-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.85</pric
e><volume>50425</volume><tradeTime>2019-10-11T15:46:22.000000+00:00</tradeTime><
refPx>100.7991</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>100.870909</price><volume>110
958</volume><tradeTime>2019-10-14T15:45:17.000000+00:00</tradeTime><refPx>100.80
605</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>110000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-15+00:00</tradeDate><table3><row><startTime>2019-10-15T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>100.88</price><volume>90792</volume><tr
adeTime>2019-10-15T15:59:37.000000+00:00</tradeTime><refPx>100.80045</refPx></ro
w></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>900
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</trad
eDate><table3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>100.892</price><volume>50446</volume><tradeTime>2019-10
-16T15:39:28.000000+00:00</tradeTime><refPx>100.79815</refPx></row></table3><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table3><
row><startTime>2019-10-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>100.865</price><volume>40346</volume><tradeTime>2019-10-17T15:49:54.00
0000+00:00</tradeTime><refPx>100.7973</refPx></row></table3><table6><row><numOrd
Rfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>40000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><row><startTime>2
019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.87
1111</price><volume>181567</volume><tradeTime>2019-10-18T15:41:05.000000+00:00</
tradeTime><refPx>100.77825</refPx></row></table3><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>180000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T
13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.886667</pric
e><volume>90798</volume><tradeTime>2019-10-21T15:16:28.000000+00:00</tradeTime><
refPx>100.79215</refPx></row></table3><table4><row><simpleAvgPx>100.804167</simp
leAvgPx><avgPx>100.754667</avgPx></row></table4><table6><row><numOrdRfq>4</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>453396.00015</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>225000</medianFilledVolume><medianOrderedVolume>225000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><ta
ble3><row><startTime>2019-10-23T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>100.88</price><volume>161408</volume><tradeTime>2019-10-23T15:46
:23.000000+00:00</tradeTime><refPx>100.7584</refPx></row></table3><table4><row><
simpleAvgPx>100.867667</simpleAvgPx><avgPx>100.854865</avgPx><highPx>100.89</hig
hPx><lowPx>100.833</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>373163</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>160000</medianFilledVolume><medianOrderedVolume>160000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row>
<numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>320000</medianOrderedVolume
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><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3><row><sta
rtTime>2019-10-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>100.795333</price><volume>151192</volume><tradeTime>2019-10-25T15:42:29.000000
+00:00</tradeTime><refPx>100.7597</refPx></row></table3><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startTime>2019
-10-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</pr
ice><volume>10080</volume><tradeTime>2019-10-28T16:41:14.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>100.7942</refPx></row></table3><table4><row><simpleAvgPx
>100.79575</simpleAvgPx><avgPx>100.791707</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>413246</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>205000</medianFilledVolume><medianOrderedVolume>
205000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.79</price><volume>30
237</volume><tradeTime>2019-10-30T16:48:56.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>100.7751</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row
><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>100.83</price><volume>40332</volume><tradeTime>2019-11-04T16:41:28.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>100.79215</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
05+00:00</tradeDate><table4><row><simpleAvgPx>100.9175</simpleAvgPx><avgPx>100.9
175</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>40367000</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000
0000</medianFilledVolume><medianOrderedVolume>20000000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7335
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7335</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>16.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>16.5</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><
row><startTime>2019-11-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>100.82</price><volume>151230</volume><tradeTime>2019-11-07T16:37:38.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>100.82855</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-11+00:00</tradeDate><table3><row><startTime>2019-11-11T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>100.76125</price><volume>161218</volu
me><tradeTime>2019-11-11T16:33:31.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>100.8652</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table3><row><startTi
me>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
0.72</price><volume>10072</volume><tradeTime>2019-11-12T16:46:03.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>100.85255</refPx></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
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/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00<
/tradeDate><table3><row><startTime>2019-11-13T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>100.667692</price><volume>130867</volume><tradeTim
e>2019-11-13T16:57:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8436</r
efPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-1
4T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.745</price
><volume>60447</volume><tradeTime>2019-11-14T16:40:37.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform><refPx>100.83625</refPx></row></table3><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>100.78</price><volume>30234</volum
e><tradeTime>2019-11-18T16:38:27.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
100.83565</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><startTi
me>2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
0.52</price><volume>10052</volume><tradeTime>2019-11-19T16:41:21.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>100.83325</refPx></row></table3><table4><row><si
mpleAvgPx>100.723333</simpleAvgPx><avgPx>100.850263</avgPx><highPx>100.88</highP
x><lowPx>100.52</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>383231</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>70000</medianFilledVolume><medianOrderedVolume>70000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><row><star
tTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>100.62</price><volume>110682</volume><tradeTime>2019-11-22T16:44:30.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>1</tradingPlatform><refPx>100.8244</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:
00</tradeDate><table3><row><startTime>2019-11-27T15:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>100.86</price><volume>100860</volume><tradeTime
>2019-11-27T16:37:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8199</re
fPx></row></table3><table4><row><simpleAvgPx>100.93</simpleAvgPx><avgPx>100.8923
08</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</
numExecTrades><totalValue>131160</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>65000</
medianFilledVolume><medianOrderedVolume>65000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-28+00:00</tradeDate><table3><row><startTime>2019-11
-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.82</pric
e><volume>20164</volume><tradeTime>2019-11-28T16:46:42.000000+00:00</tradeTime><
tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</t
radingPlatform><refPx>100.82765</refPx></row></table3><table4><row><simpleAvgPx>
100.816667</simpleAvgPx><avgPx>100.85919</avgPx><highPx>100.86</highPx><lowPx>10
0.77</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3
</numExecTrades><totalValue>2118043</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000
0</medianFilledVolume><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>34</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
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cs>34</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTime>2019-
11-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.81</pr
ice><volume>100810</volume><tradeTime>2019-11-29T16:39:07.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1
</tradingPlatform><refPx>100.82095</refPx></row></table3><table4><row><simpleAvg
Px>100.765</simpleAvgPx><avgPx>100.789231</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>131026</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>65000</medianFilledVolume><medianOrderedVolume>6
5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tr
adeDate><table3><row><startTime>2019-12-02T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>100.721111</price><volume>90648</volume><tradeTime>20
19-12-02T16:41:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8251</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12-03T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><volu
me>161120</volume><tradeTime>2019-12-03T16:43:15.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>100.823</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
05+00:00</tradeDate><table3><row><startTime>2019-12-05T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>100.78</price><volume>30234</volume><trad
eTime>2019-12-05T16:40:43.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.822
3</refPx></row></table3><table4><row><simpleAvgPx>100.7755</simpleAvgPx><avgPx>1
00.773077</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTra
des>2</numExecTrades><totalValue>131005</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>
65000</medianFilledVolume><medianOrderedVolume>65000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate>
<table3><row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>100.755</price><volume>40302</volume><tradeTime>2019-12-09T16
:34:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>100.82935</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T15:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>10080</
volume><tradeTime>2019-12-10T16:37:29.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><r
efPx>100.8284</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><sta
rtTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>100.856</price><volume>100856</volume><tradeTime>2019-12-11T16:35:29.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>100.8182</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9

Page 32



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+0
0:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>100.82</price><volume>141148</volume><tradeTi
me>2019-12-16T16:43:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8272</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><tabl
e3><row><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>100.818889</price><volume>90737</volume><tradeTime>2019-12-18T16:4
0:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>100.80915</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>100.77</price><volume>70539</v
olume><tradeTime>2019-12-19T16:34:44.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><re
fPx>100.80225</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</
tradeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>100.71</price><volume>100710</volume><tradeTime>201
9-12-23T16:35:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8088</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-30+00:00</tradeDate><table3><row><startTime>2019-12-30T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.755</price><vol
ume>60453</volume><tradeTime>2019-12-30T16:36:16.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>100.7468</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GT 5 
05/31/26</name><identifier><ID>US382550BF73</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table3><row><startTime>2019-10-21T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.7</price><volume>55458</volume><tradeTime>2019-10-21T12
:33:09.000000+00:00</tradeTime><refPx>101.83965</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>62000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>0.479</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.479</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>124</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>124</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table
3><row><startTime>2019-10-24T11:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>102.9</price><volume>15435</volume><tradeTime>2019-10-24T12:24:52.0
00000+00:00</tradeTime><refPx>102.3511</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.258</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.258</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00
:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
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numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CNHI 2  7/8  
05/17/23</name><identifier><ID>XS1412424662</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OPELFN 1.168 
05/18/20</name><identifier><ID>XS1413583839</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MTXGR 0  1/8  
05/17/23</name><identifier><ID>DE000A2AAQB8</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>198</price><volume>792000</volume><tradeTime>2019-10-14T10:
22:28.000000+00:00</tradeTime><refPx>197.82585</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>SBUX 2.45 
06/15/26</name><identifier><ID>US855244AK58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq
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>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>TOTAL 3  7/8  
PERP</name><identifier><ID>XS1413581205</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.335</price><volum
e>216670</volume><tradeTime>2019-12-20T14:30:13.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingP
latform><refPx>108.3725</refPx></row></table3><table4><row><simpleAvgPx>108.36</
simpleAvgPx><avgPx>108.36</avgPx></row></table4><table6><row><numOrdRfq>2</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>433440</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>1.0335</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.0335</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>347</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>347</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>SAS Float 
PERP</name><identifier><ID>CH0006125253</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVQXB</ID><IDType>CFI</IDType></classification><currency>CHF<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BPEIM 4  1/4  
06/15/25</name><identifier><ID>IT0005108060</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>102.38</price><volume>59789</vol
ume><tradeTime>2019-12-23T16:36:00.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>102.482101</refPx></row></table3><table4><row><simpleAvgPx>102.559231</simpleA
vgPx><avgPx>102.434186</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRf
q><numExecTrades>2</numExecTrades><totalValue>70474.719996</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>34400</medianFilledVolume><medianOrderedVolume>34400</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>JPM 2.7
05/18/23</name><identifier><ID>US46625HRL68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TFX 4  7/8  
06/01/26</name><identifier><ID>US879369AE63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CHGRID 1  3/4  
05/19/25</name><identifier><ID>XS1402177601</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ERESQD 4  3/8  
05/18/21</name><identifier><ID>XS1411381111</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DNR 
9 
05/15/21</name><identifier><ID>USU2481AAD01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TSKBTI 4  7/8  
05/18/21</name><identifier><ID>XS1412393172</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ANZ 4.4 
05/19/26</name><identifier><ID>USQ0426RND62</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACAFP 2.8 
10/16/25</name><identifier><ID>FR0012891992</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>STT 2.65 
05/19/26</name><identifier><ID>US857477AW33</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TFM 9  3/4  
05/01/23</name><identifier><ID>USU3144HAA87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LPTY 1 
05/24/21</name><identifier><ID>XS1418631930</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARGSPA 3  7/8  
05/24/26</name><identifier><ID>BE6282030194</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table3><row><startTime>2019-10-07T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105</price><volume>630000</volume><tradeTime>2019-10-07T13:
39:23.000000+00:00</tradeTime><refPx>104.8393</refPx></row></table3><table4><row
><simpleAvgPx>105.025</simpleAvgPx><avgPx>105.025</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1260300
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrder
edVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.152</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.152</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T13:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>105.05</price><volume>1890900</volume
><tradeTime>2019-10-08T14:14:55.000000+00:00</tradeTime><refPx>104.83755</refPx>
</row></table3><table4><row><simpleAvgPx>104.99</simpleAvgPx><avgPx>104.99</avgP
x></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>3779640</totalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1800000</media
nFilledVolume><medianOrderedVolume>1800000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRt
sTables><instrumentRtsTables><table2><name>DELL 5.45 
06/15/23</name><identifier><ID>USU2526DAC30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
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ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>438000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>DELL 6.02 
06/15/26</name><identifier><ID>USU2526DAD13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CC 7 
05/15/25</name><identifier><ID>US163851AD01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>94.34999999999999</price><volume>47175</volume><tradeTime>2
019-10-11T13:12:59.000000+00:00</tradeTime><refPx>93.220428</refPx></row></table
3><table4><row><simpleAvgPx>94.22499999999999</simpleAvgPx><avgPx>94.22499999999
999</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>94225</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000</
medianFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10
-14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.349999999
99999</price><volume>47675</volume><tradeTime>2019-10-14T12:55:30.000000+00:00</
tradeTime><refPx>94.182098</refPx></row></table3><table4><row><simpleAvgPx>95.22
499999999999</simpleAvgPx><avgPx>95.22499999999999</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>95225<
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/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><medianOrdered
Volume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+0
0:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TITIM 3  5/8  
05/25/26</name><identifier><ID>XS1419869885</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><t
able3><row><startTime>2019-12-17T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>111.24</price><volume>111240</volume><tradeTime>2019-12-17T14:0
2:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>110.762</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DELL 8.1 
07/15/36</name><identifier><ID>USU2526DAE95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HSBC Float 
05/25/21</name><identifier><ID>US404280AZ20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AFRIBK 5 
04/22/22</name><identifier><ID>CH0310140600</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BEKBBB 0 
06/09/21</name><identifier><ID>BE6286986284</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>96.55</price><volume>193100</volume>
<tradeTime>2019-11-04T15:49:45.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>96
.91305</refPx></row></table3><table4><row><simpleAvgPx>96.52500000000001</simple
AvgPx><avgPx>96.52500000000001</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>386100</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate>
<table3><row><startTime>2019-11-28T09:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>97</price><volume>291000</volume><tradeTime>2019-11-28T09:58:
39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform><refPx>97.0343</refPx></row></table3>
<table4><row><simpleAvgPx>97.02500000000001</simpleAvgPx><avgPx>97.0250000000000
1</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>582150</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</
medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5985</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5985</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>58.333333</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>HBI 3  1/2  
06/15/24</name><identifier><ID>XS1419661118</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>111.65</price><volume>1116500</volume><tradeTime>2019-10-02
T11:41:33.000000+00:00</tradeTime><refPx>112.3104</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>BPLN 1 
04/28/23</name><identifier><ID>XS1410519976</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table3><row><startTime>2019-10-29T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>120.75</price><volume>120750</volume><tradeTime>2019-10-29T
15:55:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>123.680199</refPx></row>
</table3><table4><row><simpleAvgPx>120.76</simpleAvgPx><avgPx>120.76</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>241520</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledV
olume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0.184</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.184</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>66</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>66</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>123.255</price><v
olume>123255</volume><tradeTime>2019-11-04T16:18:05.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>121.393898</refPx></row></table3><table4><row><simpleAvgPx>12
3.24</simpleAvgPx><avgPx>123.24</avgPx></row></table4><table6><row><numOrdRfq>2<
/numOrdRfq><numExecTrades>2</numExecTrades><totalValue>246480</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
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</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NE
XFP 3  1/4  
05/26/21</name><identifier><ID>FR0013176294</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.74</price><volume>622440</volume><tradeTime>2019-12-10T
15:58:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.74795</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>VIVFP 0  3/4  
05/26/21</name><identifier><ID>FR0013176302</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table4><row><simpleAvgPx>101.245</simpleAvgPx><avgPx>101.245</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>4049800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolu
me><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>FOURFN 11  1/4  
05/23/21</name><identifier><ID>XS1417876163</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>4.205</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>4.205</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019-10-04T11:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>104.5</price><volume>344850
</volume><tradeTime>2019-10-04T12:20:22.000000+00:00</tradeTime><refPx>103.8927<
/refPx></row></table3><table4><row><simpleAvgPx>104.005</simpleAvgPx><avgPx>104.
347692</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>406956</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>195
000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.0745</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.0745</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</t
radeDate><table3><row><startTime>2019-10-17T13:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>104</price><volume>10400</volume><tradeTime>2019-10-
17T13:47:00.000000+00:00</tradeTime><refPx>103.600899</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>5.433</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>5.433</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
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<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>423000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:
00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
24000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>2<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
12+00:00</tradeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>105.5</price><volume>131875</volume><trad
eTime>2019-12-12T15:53:42.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.353
5</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>77500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.438</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.438</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><nu
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mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>258000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>UHS 5 
06/01/26</name><identifier><ID>USU91477AC02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FTR 10  1/2  
09/15/22</name><identifier><ID>US35906AAW80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>AXSBIN 2  7/8  
06/01/21</name><identifier><ID>XS1410341389</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CENEXP 2.362 
05/28/21</name><identifier><ID>XS1415611463</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DEGREE 7  1/4  
06/03/21</name><identifier><ID>XS1415758991</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>HSBC 6  7/8  
PERP</name><identifier><ID>US404280BC26</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DPWDU 
3.908 
05/31/23</name><identifier><ID>XS1419869968</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CMARK 3  1/4  
06/01/26</name><identifier><ID>FR0013173028</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table3><row><startTime>2019-11-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>112.65</price><volume>450600</volume><tradeTime>2019-11-28T
15:18:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>113.0598</refPx></row></
table3><table4><row><simpleAvgPx>112.6765</simpleAvgPx><avgPx>112.6765</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>901412</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFille
dVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5639999999999999</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5639999999999999</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>56</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>56</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FTR 11 
09/15/25</name><identifier><ID>US35906AAZ12</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LEH Float 
04/05/11</name><identifier><ID>XS0189741001</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTZUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IGDIM 2.65 
04/21/22</name><identifier><ID>XS1221097394</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MRFGBZ 8 
06/08/23</name><identifier><ID>USN54468AF52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM 4  3/8  
01/03/27</name><identifier><ID>XS1426039696</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DGFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>WBA 3.45 
06/01/26</name><identifier><ID>US931427AQ19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RLGY 4  7/8  
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06/01/23</name><identifier><ID>US75606DAE13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BFCM Float 
06/03/20</name><identifier><ID>XS1426782170</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table4><row><simpleAvgPx>100.198</simpleAvgPx><avgPx>100.198</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>20039600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000000</medianFilledVo
lume><medianOrderedVolume>10000000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.292</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.292</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>36.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>3
6.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>ACAFP 4.55 
06/28/20</name><identifier><ID>FR0010905158</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>7.188</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>7.188</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T13:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>102.32</price><volume>421
100</volume><tradeTime>2019-12-19T15:03:40.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
rm><refPx>102.356796</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.742</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.742</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>62</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>62</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SEMUF
2  1/4  
06/02/21</name><identifier><ID>NO0010766546</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSAR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PFE 1.95 
06/03/21</name><identifier><ID>US717081DX82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CS 1 
06/07/23</name><identifier><ID>XS1428769738</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ASSGEN 5 
06/08/48</name><identifier><ID>XS1428773763</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PRUFIN 5  1/4  
PERP</name><identifier><ID>XS1426796477</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFUQB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>RIFP 3  1/4  
06/08/26</name><identifier><ID>USF7061BAQ35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PKNP
W 2  1/2  
06/07/23</name><identifier><ID>XS1429673327</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>COMQ
AT 3  1/4  
06/13/21</name><identifier><ID>XS1432416029</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TEN 5 
07/15/26</name><identifier><ID>US880349AR61</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>79.15000000000001</price><volume>39575</volume><tradeTime>2
019-10-11T13:04:50.000000+00:00</tradeTime><refPx>77.163483</refPx></row></table
3><table4><row><simpleAvgPx>78.90600000000001</simpleAvgPx><avgPx>78.90600000000
001</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>78906</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000</
medianFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</num
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OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>STERV
2  1/8  
06/16/23</name><identifier><ID>XS1432392170</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table3><row><startTime>2019-10-29T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.08</price><volume>1060800</volume><tradeTime>2019-10-29
T11:15:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.41695</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.505</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.505</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>MAR 2.3 
01/15/22</name><identifier><ID>US571903AR49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MAR 3  1/8  
06/15/26</name><identifier><ID>US571903AS22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SMIZCH 0 
07/07/22</name><identifier><ID>XS1432320429</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table4><row><simpleAvgPx>121.94</simpleAvgPx><avgPx>121.94</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>609700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVolume><
medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>CEMEX 4  5/8  
06/15/24</name><identifier><ID>XS1433214449</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq
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>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>TECOAR 6  1/2  
06/15/21</name><identifier><ID>USP19157AR03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HYNMTR 2.45 
06/15/21</name><identifier><ID>US44891CAH60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
1+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
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dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>UA 3  1/4  
06/15/26</name><identifier><ID>US904311AA54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>96</price><volume>24000</volume><tradeTime>2019-10-14T12:47
:00.000000+00:00</tradeTime><refPx>96.60899999999999</refPx></row></table3><tabl
e4><row><simpleAvgPx>96</simpleAvgPx><avgPx>96</avgPx></row></table4><table6><ro
w><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>48000</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>25000</medianFilledVolume><medianOrderedVolu
me>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>DELL 5  7/8  
06/15/21</name><identifier><ID>USU2526DAG44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DELL 7  1/8  
06/15/24</name><identifier><ID>USU2526DAH27</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IPNFP 1  7/8  
06/16/23</name><identifier><ID>FR0013183563</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>TEREOS 4  1/8  
06/16/23</name><identifier><ID>FR0013183571</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>73.44</price><volume>73440</volume><tradeTime>2019-10-01T10
:16:15.000000+00:00</tradeTime><refPx>73.42195</refPx></row></table3><table4><ro
w><simpleAvgPx>72.988</simpleAvgPx><avgPx>72.89700000000001</avgPx><highPx>73.44
</highPx><lowPx>72.5</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq>
<numExecTrades>5</numExecTrades><totalValue>1457940</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>1.719333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.487</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>8</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able3><row><startTime>2019-10-02T13:30:00.000000+00:00</startTime><sizeRange>1</
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sizeRange><price>72.65000000000001</price><volume>145300</volume><tradeTime>2019
-10-02T15:07:50.000000+00:00</tradeTime><refPx>72.66849999999999</refPx></row></
table3><table4><row><simpleAvgPx>72.64</simpleAvgPx><avgPx>72.643333</avgPx></ro
w></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>217930</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledV
olume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>3.737</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>3.737</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDa
te><table3><row><startTime>2019-10-04T09:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><simpleAvgExecutedPx>68.25</simpleAvgExecutedPx><totalValue>47900
0</totalValue></row><row><startTime>2019-10-04T11:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>66.25</price><volume>993750</volume><tradeTime>20
19-10-04T12:20:48.000000+00:00</tradeTime><refPx>66.9106</refPx></row></table3><
table4><row><simpleAvgPx>67.66</simpleAvgPx><avgPx>67.19354800000001</avgPx><hig
hPx>68.5</highPx><lowPx>66.25</lowPx></row></table4><table6><row><numOrdRfq>16</
numOrdRfq><numExecTrades>5</numExecTrades><totalValue>2083000</totalValue><numOr
dRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>200000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>15.3708</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
525</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.375</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:0
0</tradeDate><table3><row><startTime>2019-10-07T13:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>69</price><volume>276000</volume><tradeTime>2019
-10-07T14:41:00.000000+00:00</tradeTime><refPx>68.90145</refPx></row></table3><t
able4><row><simpleAvgPx>68.25</simpleAvgPx><avgPx>68.25</avgPx></row></table4><t
able6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5
46000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><median
OrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>8.75</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>8.5</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table3><row><startTi
me>2019-10-10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>70
.11</price><volume>70110</volume><tradeTime>2019-10-10T14:59:58.000000+00:00</tr
adeTime><refPx>70.54335</refPx></row></table3><table4><row><simpleAvgPx>70.67133
3</simpleAvgPx><avgPx>70.671333</avgPx><highPx>71.264</highPx><lowPx>70.11</lowP
x></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numExecT
rades><totalValue>212014</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianF
illedVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.457</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.786</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-
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11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>69.6500000000
0001</price><volume>69650</volume><tradeTime>2019-10-11T13:43:14.000000+00:00</t
radeTime><refPx>70.5484</refPx></row></table3><table4><row><simpleAvgPx>70.38333
299999999</simpleAvgPx><avgPx>70.45</avgPx><highPx>71</highPx><lowPx>69.65000000
000001</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades
>3</numExecTrades><totalValue>493150</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100
000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.014</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.014</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>12.666667</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><r
ow><startTime>2019-10-18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>67.84999999999999</price><volume>339250</volume><tradeTime>2019-10-18T1
2:07:27.000000+00:00</tradeTime><refPx>67.77160000000001</refPx></row></table3><
table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T09:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>66.83</price><volume>
66830</volume><tradeTime>2019-10-21T10:12:25.000000+00:00</tradeTime><refPx>67.9
0955</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>3.274</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>3.274</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T11:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>66.12</price><volume>66120</volum
e><tradeTime>2019-10-22T13:17:25.000000+00:00</tradeTime><refPx>67.2086500000000
1</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>4.148</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>4.148</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+
00:00</tradeDate><table3><row><startTime>2019-10-25T11:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>62.01</price><volume>186030</volume><tradeTi
me>2019-10-25T13:14:19.000000+00:00</tradeTime><refPx>65.7561</refPx></row><row>
<startTime>2019-10-25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>64.5</price><volume>258000</volume><tradeTime>2019-10-25T13:48:31.000000+0
0:00</tradeTime><refPx>65.5181</refPx></row></table3><table4><row><simpleAvgPx>6
3.3175</simpleAvgPx><avgPx>63.413636</avgPx><highPx>64.5</highPx><lowPx>62.01</l
owPx></row></table4><table6><row><numOrdRfq>12</numOrdRfq><numExecTrades>4</numE
xecTrades><totalValue>697550</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</med
ianFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</D
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MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.44325</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>1.942</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>8.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startTime>
2019-10-28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>63.21
</price><volume>63210</volume><tradeTime>2019-10-28T10:35:40.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>64.50364999999999</refPx></row><row><startTime>2019-
10-28T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>64</price>
<volume>192000</volume><tradeTime>2019-10-28T13:27:25.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tr
adingPlatform><refPx>64.29004999999999</refPx></row></table3><table4><row><simpl
eAvgPx>63.606667</simpleAvgPx><avgPx>63.764</avgPx><highPx>64</highPx><lowPx>63.
21</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</
numExecTrades><totalValue>318820</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000<
/medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.643</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>3.304</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>7.00025</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numO
rdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00
:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>
2019-11-04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>65.16
</price><volume>65160</volume><tradeTime>2019-11-04T15:26:49.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>65.09054999999999</refPx></row></table3><table6><row
><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.23</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.23</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTi
me>2019-11-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>64
.5</price><volume>64500</volume><tradeTime>2019-11-06T16:14:40.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>65.27995</refPx></row></table3><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.536</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.536</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>108</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>108</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><row><
startTime>2019-11-07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>65.5</price><volume>65500</volume><tradeTime>2019-11-07T15:11:51.000000+00:
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00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>2</tradingPlatform><refPx>65.80955</refPx></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.5620000000000001</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.5620000000000001</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>63</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
63</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTime>2019-11-
08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>66.75</price>
<volume>400500</volume><tradeTime>2019-11-08T10:21:17.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tr
adingPlatform><refPx>65.97435</refPx></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>2
9</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-1
3T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>67.05</price><
volume>67050</volume><tradeTime>2019-11-13T15:25:59.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</trad
ingPlatform><refPx>66.74854999999999</refPx></row></table3><table4><row><simpleA
vgPx>66.90000000000001</simpleAvgPx><avgPx>66.792857</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4675
50</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrd
eredVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
14+00:00</tradeDate><table3><row><startTime>2019-11-14T13:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>67.75</price><volume>135500</volume><trad
eTime>2019-11-14T14:31:32.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>67.0365
5000000001</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>33</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>33</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTi
me>2019-11-15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>71
.75</price><volume>71750</volume><tradeTime>2019-11-15T10:51:07.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>2</tradingPlatform><refPx>71.08284999999999</refPx></row></table3><table4><
row><simpleAvgPx>72.0625</simpleAvgPx><avgPx>72.15625</avgPx><highPx>72.25</high
Px><lowPx>71.75</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numE
xecTrades>4</numExecTrades><totalValue>577250</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>100000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
5.409</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.584</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>17.75</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table
3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>72.5</price><volume>362500</volume><tradeTime>2019-11-18T15:42:01.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>71.47565</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
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11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T11:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>73.06</price><volume>730600</volume><t
radeTime>2019-11-19T13:17:08.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>73.5
0135</refPx></row><row><startTime>2019-11-19T13:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>73.125</price><volume>731250</volume><tradeTime>201
9-11-19T13:45:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>73.50775</refPx>
</row></table3><table4><row><simpleAvgPx>73.10333300000001</simpleAvgPx><avgPx>7
3.099</avgPx><highPx>73.125</highPx><lowPx>73.06</lowPx></row></table4><table6><
row><numOrdRfq>5</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1827475<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrder
edVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.488333</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0.465</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
20.25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-21T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>76.76000000000001</price><v
olume>76760</volume><tradeTime>2019-11-21T15:36:06.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform><refPx>76.57195</refPx></row></table3><table4><row><simpleAvgPx>76.75
5</simpleAvgPx><avgPx>76.753333</avgPx></row></table4><table6><row><numOrdRfq>5<
/numOrdRfq><numExecTrades>2</numExecTrades><totalValue>230260</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>100000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>3.804</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.80
4</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</trade
Date><table3><row><startTime>2019-11-22T09:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>76.76000000000001</price><volume>76760</volume><tradeTim
e>2019-11-22T10:28:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>76.58315</r
efPx></row><row><startTime>2019-11-22T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>76.75</price><volume>76750</volume><tradeTime>2019-11-22T1
4:30:14.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>76.66825</refPx></row></t
able3><table4><row><simpleAvgPx>76.996667</simpleAvgPx><avgPx>77.238333</avgPx><
highPx>77.48</highPx><lowPx>76.75</lowPx></row></table4><table6><row><numOrdRfq>
3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>463430</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>348.825</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
19.317</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.333333</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
5+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00<
/tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>4</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:0
0</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>4
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00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>3<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00
:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</trade
Date><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T09:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>79.86</price><volume>159720
</volume><tradeTime>2019-12-17T11:04:19.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>79.82340000000001</refPx></row><row><startTime>2019-12-17T13:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>80</price><volume>320000</volum
e><tradeTime>2019-12-17T15:00:09.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>
79.75875000000001</refPx></row></table3><table4><row><simpleAvgPx>79.93000000000
001</simpleAvgPx><avgPx>79.953333</avgPx></row></table4><table6><row><numOrdRfq>
2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>479720</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>2.1965</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2
.1965</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>19.5</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00
:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>80.45</price><volume>80450</volume><tradeTime>
2019-12-19T15:42:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>80.6401500000
0001</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTim
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eAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BG 
1.85 
06/16/23</name><identifier><ID>XS1405777316</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MSSIN 4  7/8  
12/16/21</name><identifier><ID>XS1428468885</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>AIRFP 0 
06/14/21</name><identifier><ID>XS1434160971</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>111.5</price><volume>1338000</volume><tradeTime>2019-10-01T
09:39:50.000000+00:00</tradeTime><refPx>111.5908</refPx></row></table3><table4><
row><simpleAvgPx>111.666667</simpleAvgPx><avgPx>111.735849</avgPx><highPx>111.9<
/highPx><lowPx>111.5</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq>
<numExecTrades>3</numExecTrades><totalValue>23688000</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>10000000</medianFilledVolume><medianOrderedVolume>10000000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>51.5</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>51.5</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able4><row><simpleAvgPx>110.9125</simpleAvgPx><avgPx>110.860417</avgPx><highPx>1
11</highPx><lowPx>110.75</lowPx></row></table4><table6><row><numOrdRfq>4</numOrd
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Rfq><numExecTrades>4</numExecTrades><totalValue>34588450</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>7150000</medianFilledVolume><medianOrderedVolume>7150000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>31.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>20
19-10-21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.05<
/price><volume>432200</volume><tradeTime>2019-10-21T12:48:03.000000+00:00</trade
Time><refPx>108.13545</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><
row><startTime>2019-11-15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>109.125</price><volume>327375</volume><tradeTime>2019-11-15T13:36:22.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>109.377</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-04+00:00</tradeDate><table4><row><simpleAvgPx>106.2258</simpleAvgPx><avgPx>10
6.2258</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>10622580</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5
000000</medianFilledVolume><medianOrderedVolume>5000000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3><row><star
tTime>2019-12-05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>106.375</price><volume>1063750</volume><tradeTime>2019-12-05T11:10:27.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>106.5315</refPx></row><row><startTime>2019
-12-05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.3</pr
ice><volume>1063000</volume><tradeTime>2019-12-05T16:35:05.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
2</tradingPlatform><refPx>106.40695</refPx></row></table3><table4><row><simpleAv
gPx>106.3375</simpleAvgPx><avgPx>106.3375</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2126750</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolum
e>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.8</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.8</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.5</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16.5</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>SCFRU 5  3/8  
06/16/23</name><identifier><ID>XS1433454243</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OTTOGR 2  1/2  
06/16/23</name><identifier><ID>XS1433512891</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>TITKGA 3  1/2  
06/17/21</name><identifier><ID>XS1429814830</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LB 6  3/4  
07/01/36</name><identifier><ID>US501797AM65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AKS 7  1/2  
07/15/23</name><identifier><ID>US001546AT71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table3><row><startTime>2019-11-22T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101</price><volume>20200</volume><tradeTime>2019-11-22T14:2
8:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>99.1614</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.617</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.617</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>71</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>71</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>FCABNK 1  1/4  
01/21/21</name><identifier><ID>XS1435295925</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.55</price><volume>609300</volume><tradeTime>2019-10-22T
13:42:58.000000+00:00</tradeTime><refPx>101.61245</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.584</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.584</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>PVH 3  5/8  
07/15/24</name><identifier><ID>XS1435229460</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TAQAUH 3  5/8  
06/22/21</name><identifier><ID>XS1435072548</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>REYNOL 7 
07/15/24</name><identifier><ID>USU8002WAH08</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IPGIM 3  3/4  
06/24/21</name><identifier><ID>XS1435297202</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:0
0</tradeDate><table3><row><startTime>2019-11-21T11:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>101.91</price><volume>101910</volume><tradeTime>
2019-11-21T13:00:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.2175</ref
Px></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>2.586</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>2.586</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>CRC 8 
12/15/22</name><identifier><ID>USU1303AAD82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACGCAP 6  3/4  
04/06/21</name><identifier><ID>USU05357AB16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NRW Float 
01/13/20</name><identifier><ID>DE000NRW0EZ5</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNVTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>8850000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GM 
3.2 
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07/06/21</name><identifier><ID>US37045XBM74</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ORCL 2.4 
09/15/23</name><identifier><ID>US68389XBL82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CI 3 
07/15/23</name><identifier><ID>US30219GAQ10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ARCOR 6 
07/06/23</name><identifier><ID>USP04559AL70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T13:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>93.40000000000001</price><volume
>46700</volume><tradeTime>2019-12-16T15:23:45.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>93.3411</refPx></row></table3><table4><row><simpleAvgPx>93.7</simpl
eAvgPx><avgPx>93.7</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><n
umExecTrades>2</numExecTrades><totalValue>93700</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFille
dVolume>50000</medianFilledVolume><medianOrderedVolume>50000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>LLOYDS 3.1 
07/06/21</name><identifier><ID>US539439AK53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PBBGR 0 
02/04/25</name><identifier><ID>DE000A0B1K04</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTZSFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DAIGR 2 
07/06/21</name><identifier><ID>USU2339CCH98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>
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1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HALKBK 5 
07/13/21</name><identifier><ID>XS1439838548</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>YPF
DAR Float 
07/07/20</name><identifier><ID>USP989MJBH35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>NAB 2  1/2  
07/12/26</name><identifier><ID>US63254AAS78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VIAC 2.9 
01/15/27</name><identifier><ID>US124857AR43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TLWLN 6  5/8  
07/12/21</name><identifier><ID>XS1443221343</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFXCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>BACRED 3  3/4  
06/16/26</name><identifier><ID>IT0005188351</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
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>1</sizeRange><price>110.045217</price><volume>50620</volume><tradeTime>2019-10-
01T15:38:45.000000+00:00</tradeTime><refPx>109.90925</refPx></row></table3><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>46000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table3><row><star
tTime>2019-10-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>110.452366</price><volume>102720</volume><tradeTime>2019-10-10T15:35:30.000000+
00:00</tradeTime><refPx>110.08515</refPx></row></table3><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>93000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-
10-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.5</pri
ce><volume>118235</volume><tradeTime>2019-10-11T15:43:22.000000+00:00</tradeTime
><refPx>110.148</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>107000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>110.634</price><volume>1825
46</volume><tradeTime>2019-10-14T15:45:23.000000+00:00</tradeTime><refPx>110.582
497</refPx></row></table3><table4><row><simpleAvgPx>110.657</simpleAvgPx><avgPx>
110.635353</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTr
ades>2</numExecTrades><totalValue>188080.1</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>85000</medianFilledVolume><medianOrderedVolume>85000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><startTi
me>2019-10-15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>11
0.72</price><volume>1107</volume><tradeTime>2019-10-15T15:59:47.000000+00:00</tr
adeTime><refPx>110.559998</refPx></row></table3><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>1000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.301125</price><
volume>89040</volume><tradeTime>2019-10-16T15:39:31.000000+00:00</tradeTime><ref
Px>110.745796</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>80000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>25500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23
+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.92</price><volume
>47695</volume><tradeTime>2019-10-30T16:49:03.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>110.0772</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
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><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3><
row><startTime>2019-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>111.0031</price><volume>59941</volume><tradeTime>2019-10-31T16:45:09.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>110.23925</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>22500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00
</tradeDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>110.97</price><volume>22194</volume><tradeTime>20
19-11-12T16:40:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>110.4101</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3><r
ow><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>110.46</price><volume>43079</volume><tradeTime>2019-11-18T16:38:43.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>110.5146</refPx></row></table3><table
4><row><simpleAvgPx>110.645513</simpleAvgPx><avgPx>110.645513</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>86303.49998399999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>39000</medianFill
edVolume><medianOrderedVolume>39000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.93</price><volume>
28841</volume><tradeTime>2019-11-20T16:38:49.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>110.39905</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><
row><startTime>2019-11-21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>110.825</price><volume>11082</volume><tradeTime>2019-11-21T10:05:23.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>110.49295</refPx></row><row><startT
ime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
10.85</price><volume>27712</volume><tradeTime>2019-11-21T16:40:02.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>110.52365</refPx></row></table3><table4><row><s
impleAvgPx>110.8375</simpleAvgPx><avgPx>110.842857</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>38795<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>17500</medianFilledVolume><medianOrdered
Volume>17500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>2.901</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.901</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-26+00:00</tradeDate><table3><row><startTime>2019-11-26T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>110.846885</price><volume>67616</volume>
<tradeTime>2019-11-26T16:41:20.000000+00:00</tradeTime><tradingSystem>H</trading
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System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>11
0.61245</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTime
>2019-11-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.
533</price><volume>66319</volume><tradeTime>2019-11-29T16:39:21.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>110.75</refPx></row></table3><table6><row><numOrd
Rfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-02+00:00</tradeDate><table3><row><startTime>2019-12-02T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>110.301765</price><volume>93756</volume>
<tradeTime>2019-12-02T16:41:47.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>11
0.55575</refPx></row></table3><table4><row><simpleAvgPx>110.325882</simpleAvgPx>
<avgPx>110.306842</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><nu
mExecTrades>2</numExecTrades><totalValue>104791.499995</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>47500</medianFilledVolume><medianOrderedVolume>47500</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>1.712</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.712</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><tab
le3><row><startTime>2019-12-03T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>110.26</price><volume>11026</volume><tradeTime>2019-12-03T16:43:3
0.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>110.8336</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>110.293333</price><volume>39705</v
olume><tradeTime>2019-12-04T16:38:55.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><re
fPx>110.6949</refPx></row></table3><table4><row><simpleAvgPx>110.335</simpleAvgP
x><avgPx>110.331212</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><
numExecTrades>2</numExecTrades><totalValue>72818.59999800001</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>33000</medianFilledVolume><medianOrderedVolume>33000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><ta
ble3><row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>110.365</price><volume>22073</volume><tradeTime>2019-12-09T16:34
:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>110.68495</refPx></row></tabl
e3><table4><row><simpleAvgPx>110.4175</simpleAvgPx><avgPx>110.4</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>33120</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>15000</medianFilledVolume><
medianOrderedVolume>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>110.221569</price><volume>56212<
/volume><tradeTime>2019-12-10T16:37:32.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>110.705</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table3><row><sta
rtTime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>110.26</price><volume>1102</volume><tradeTime>2019-12-12T16:43:09.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>110.6043</refPx></row></table3><table6><row><
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numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:0
0</tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>110.441078</price><volume>112649</volume><tradeT
ime>2019-12-13T16:35:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>110.72045
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-1
2-16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.356111<
/price><volume>198640</volume><tradeTime>2019-12-16T16:44:00.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>110.7361</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</trad
eDate><table3><row><startTime>2019-12-17T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>110.417692</price><volume>71771</volume><tradeTime>2019
-12-17T16:44:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>110.6586</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><row
><startTime>2019-12-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>110.271429</price><volume>69471</volume><tradeTime>2019-12-19T16:35:06.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>110.68055</refPx></row></table3><ta
ble4><row><simpleAvgPx>110.410714</simpleAvgPx><avgPx>110.518828</avgPx></row></
table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tot
alValue>622221.000018</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>281500</medianFill
edVolume><medianOrderedVolume>281500</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.306867</price><vo
lume>165460</volume><tradeTime>2019-12-20T16:44:18.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform><refPx>110.796</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-27+00:00</tradeDate><table3><row><startTime>2019-12-27T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>110.0145</price><volume>44005</volume><
tradeTime>2019-12-27T16:37:04.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>110
.68835</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table3><row><startTime>
2019-12-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.0
3</price><volume>66018</volume><tradeTime>2019-12-30T16:36:33.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>110.582939</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>NESNVX 1  3/8  
07/13/21</name><identifier><ID>XS1445566158</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GE 2.342 
11/15/20</name><identifier><ID>US36164QMS48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>DIS 1.85 
07/30/26</name><identifier><ID>US25468PDM59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SUMIBK 2.058 
07/14/21</name><identifier><ID>US86562MAE03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACARD 2  3/4  
07/15/26</name><identifier><ID>USG06905AC01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SZEXPR 2  7/8  
07/18/21</name><identifier><ID>XS1291665179</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>RIG 9 
07/15/23</name><identifier><ID>USG90073AA86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARNDTN 1  1/2  
07/15/24</name><identifier><ID>XS1449707055</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RABOBK 1  7/8  
07/19/21</name><identifier><ID>XS1451467127</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ZURNVX 4  3/4  
PERP</name><identifier><ID>XS1449950663</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DAVSQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SCH
MAN 7 
07/31/23</name><identifier><ID>XS1454980159</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NTT 1.9 
07/21/21</name><identifier><ID>XS1438319656</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CLISA 9  1/2  
07/20/23</name><identifier><ID>USP3063XAF52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TEVA 4.1 
10/01/46</name><identifier><ID>US88167AAF84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1375000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TEV
A 2.8 
07/21/23</name><identifier><ID>US88167AAD37</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>192500</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><nu
mOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianOrderedVolume>115000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>TEVA 2.2 
07/21/21</name><identifier><ID>US88167AAC53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>95000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
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aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-05+00:00</tradeDate><table3><row><startTime>2019-12-05T13:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>97.15000000000001</price><volume>118523
</volume><tradeTime>2019-12-05T14:48:08.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform>
<refPx>96.97675</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>0.62</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.62</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>TEVA 3.15 
10/01/26</name><identifier><ID>US88167AAE10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDa
te><table3><row><startTime>2019-12-03T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>80.59999999999999</price><volume>322400</volume><tradeTime
>2019-12-03T14:46:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>81.2608</ref
Px></row></table3><table4><row><simpleAvgPx>80.59999999999999</simpleAvgPx><avgP
x>80.59999999999999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><
numExecTrades>2</numExecTrades><totalValue>644800</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFil
ledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WFC 2.1 
07/26/21</name><identifier><ID>US949746SA05</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GEBGG 6 
07/26/23</name><identifier><ID>XS1405775880</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM 0  1/2  
12/31/20</name><identifier><ID>IT0004737067</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table3><row><startTime>2019-11-21T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.43</price><volume>502150</volume><tradeTime>2019-11-21T
11:02:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.2659</refPx></row><r
ow><startTime>2019-11-21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>100.44</price><volume>1004400</volume><tradeTime>2019-11-21T12:41:48.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>2</tradingPlatform><refPx>100.2659</refPx></row></table3><tab
le4><row><simpleAvgPx>100.398333</simpleAvgPx><avgPx>100.342875</avgPx><highPx>1
00.44</highPx><lowPx>100.25</lowPx></row></table4><table6><row><numOrdRfq>7</num
OrdRfq><numExecTrades>6</numExecTrades><totalValue>40137150</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>1750000</medianFilledVolume><medianOrderedVolume>2000000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.403333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.5205</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>TEVA 1  1/8  
10/15/24</name><identifier><ID>XS1439749281</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>290000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>TEVA 1  5/8  
10/15/28</name><identifier><ID>XS1439749364</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>CHRAIL 3  1/4  
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07/28/26</name><identifier><ID>XS1451270687</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TEVA 0  1/2  
07/28/22</name><identifier><ID>CH0333827498</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM Float 
02/10/20</name><identifier><ID>IT0004983190</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table3><row><startTime>2019-10-30T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.41</price><volume>10041</volume><tradeTime>2019-10-30T1
6:48:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.64565</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>30081
</volume><tradeTime>2019-12-09T16:35:48.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>100.414902</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table3><row>
<startTime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>100.36</price><volume>10036</volume><tradeTime>2019-12-12T16:39:09.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>100.399002</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
16+00:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>100.35</price><volume>10035</volume><trad
eTime>2019-12-16T16:38:16.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.374
199</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>201
9-12-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.34</
price><volume>401360</volume><tradeTime>2019-12-17T16:35:33.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>1</tradingPlatform><refPx>100.371902</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>ANZNZ 2  1/8  
07/28/21</name><identifier><ID>US00182FBA30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NAVIRA Float 
07/31/23</name><identifier><ID>XS1459821036</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table4><row><simpleAvgPx>81.825</simpleAvgPx><avgPx>81.825</avgPx></row></tab
le4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>163650</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
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OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><
medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><startTime
>2019-12-10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>77.6
5000000000001</price><volume>77650</volume><tradeTime>2019-12-10T13:25:04.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>78.383</refPx></row></table3><table4><r
ow><simpleAvgPx>77.825</simpleAvgPx><avgPx>77.825</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>155650<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrdere
dVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>LECTA 6  1/2  
08/01/23</name><identifier><ID>XS1458413728</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-28+00:00</tradeDate><table3><row><startTime>2019-11-28T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>47</price><volume>94000</volume><tradeT
ime>2019-11-28T16:17:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>48.41995<
/refPx></row></table3><table4><row><simpleAvgPx>45.4175</simpleAvgPx><avgPx>46.2
28333</avgPx><highPx>48.7</highPx><lowPx>42</lowPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>277370</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolum
e>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.400333</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.552</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26.667<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>LECTA Float 
08/01/22</name><identifier><ID>XS1458414023</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BK 4  5/8  
PERP</name><identifier><ID>US064058AF75</ID><IDType>ISIN</IDType></identifier><c
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lassification><ID>DDMFUG</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>GNPIN 4  1/2  
08/02/21</name><identifier><ID>XS1456577334</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UNANA 2 
07/28/26</name><identifier><ID>US904764AU11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HSBK
KZ 5  1/2  
12/21/22</name><identifier><ID>XS0867573890</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INEGRP 5  3/8  
08/01/24</name><identifier><ID>XS1405769990</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.235</price><volume>102235</volume><tradeTime>2019-10-15
T11:55:29.000000+00:00</tradeTime><refPx>102.1802</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>2.256</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>2.256</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T13:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>102.34</price><volume>102340</volume>
<tradeTime>2019-10-16T14:07:22.000000+00:00</tradeTime><refPx>102.24255</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-25+00:00</tradeDate><table3><row><startTime>2019-10-25T13:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.45</price><volume>1
229400</volume><tradeTime>2019-10-25T14:26:31.000000+00:00</tradeTime><refPx>102
.30915</refPx></row></table3><table4><row><simpleAvgPx>102.4875</simpleAvgPx><av
gPx>102.486667</avgPx><highPx>102.5</highPx><lowPx>102.45</lowPx></row></table4>
<table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>4</numExecTrades><totalValue
>4611900</totalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>950000</medianFilledVolume><med
ianOrderedVolume>1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.101</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.101</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>55.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>52</me
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dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>102.3
5</simpleAvgExecutedPx><totalValue>1023500</totalValue></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTim
e>2019-11-04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvg
ExecutedPx>102.75</simpleAvgExecutedPx><totalValue>1027500</totalValue></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrd
Rfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VZ 2  5/8  
08/15/26</name><identifier><ID>US92343VDD38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AAPL 2.45 
08/04/26</name><identifier><ID>US037833BZ29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table4><row><simpleAvgPx>101.55</simpleAvgPx><avgPx>101.55</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>12186000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>6000000</medianFilledVolum
e><medianOrderedVolume>6000000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.5679999999999999</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.5679999999999999</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>13</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>13</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>AAPL 1.55 
08/04/21</name><identifier><ID>US037833CC25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>T 1  1/4  
07/31/23</name><identifier><ID>US912828S927</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table3><row><startTime>2019-10-23T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99</price><volume>99000</volume><tradeTime>2019-10-23T14:56
:12.000000+00:00</tradeTime><refPx>98.78905</refPx></row></table3><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>C 0  1/2  
08/04/23</name><identifier><ID>XS1466161350</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>111.275</price><volume>222550</volume><tradeTime>2019-11-04
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T16:18:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>111.30925</refPx></row>
</table3><table4><row><simpleAvgPx>111.26</simpleAvgPx><avgPx>111.26</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>445040</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledV
olume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.645</price><volume>3
37935</volume><tradeTime>2019-11-26T11:06:56.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>112.1071</refPx></row></table3><table4><row><simpleAvgPx>112.63</sim
pleAvgPx><avgPx>112.63</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRf
q><numExecTrades>2</numExecTrades><totalValue>675780</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ACAFP 2.85 
04/27/26</name><identifier><ID>FR0013134897</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table4><row><simpleAvgPx>111.41</simpleAvgPx><avgPx>111.349032</avgPx></row><
/table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>3279229</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1472500</medianFilledVo
lume><medianOrderedVolume>1945000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0.522</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.522</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>47</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>47</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>0.273</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.273</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>122</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>122</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate>
<table3><row><startTime>2019-11-22T09:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>110.45</price><volume>276125</volume><tradeTime>2019-11-22T10
:12:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>109.711098</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>CLNXSM 2  3/8  
01/16/24</name><identifier><ID>XS1468525057</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table4><row><simpleAvgPx>106.1875</simpleAvgPx><avgPx>106.1875</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>5946500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2800000</medianFilledVo
lume><medianOrderedVolume>2800000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>50</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>50</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>106.6</price><volume>1705
600</volume><tradeTime>2019-11-20T15:45:25.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
rm><refPx>106.5072</refPx></row></table3><table4><row><simpleAvgPx>106.6</simple
AvgPx><avgPx>106.6</avgPx><highPx>106.7</highPx><lowPx>106.5</lowPx></row></tabl
e4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalVa
lue>9380800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3600000</medianFilledVolume>
<medianOrderedVolume>3600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
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</table6><table9><row><meanTimeAcceptToExecSecs>0.9045</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.9045</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>23.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23.5<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MSFT 2.4 
08/08/26</name><identifier><ID>US594918BR43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MSFT 1.55 
08/08/21</name><identifier><ID>US594918BP86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MSFT 2 
08/08/23</name><identifier><ID>US594918BQ69</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SANUK 2  7/8  
08/05/21</name><identifier><ID>US80281LAE56</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SNGGR 8 
07/22/21</name><identifier><ID>DE000A2AA5H5</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GOOGL 1.998 
08/15/26</name><identifier><ID>US02079KAC18</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>IP 3 
02/15/27</name><identifier><ID>US460146CP67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>41500</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MAT 
2.35 
08/15/21</name><identifier><ID>US577081BA97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACR 3.2 
08/10/21</name><identifier><ID>US06738EAQ89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table3><row><startTime>2019-11-21T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.7</price><volume>284760</volume><tradeTime>2019-11-21T1
2:52:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.44295</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.5580000000000001</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.5580000000000001</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>14</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>VALEBZ 6  1/4  
08/10/26</name><identifier><ID>US91911TAP84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>EDPPL 1  1/8  
02/12/24</name><identifier><ID>XS1471646965</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.35</price><volume>206700</volume><tradeTime>2019-11-29T
14:02:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.4775</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ADNT 3  1/2  
08/15/24</name><identifier><ID>XS1468662801</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-16+00:00</tradeDate><table3><row><startTime>2019-12-16T09:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>96.125</price><volume>961250</volume><tr
adeTime>2019-12-16T10:38:29.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>96.18
989999999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeReques
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tToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><start
Time>2019-12-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
94.09999999999999</price><volume>282300</volume><tradeTime>2019-12-17T16:23:26.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>94.45475</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>AVP 7  7/8  
08/15/22</name><identifier><ID>USU05485AA20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM 6  1/2  
07/15/20</name><identifier><ID>IT0004917867</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.74</price><volume>41896</volume><tradeTime>2019-10-01T1
5:42:41.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>40000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-02+00:00</tradeDate><table3><row><startTime>2019-10-02T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.73</price><volu
me>30371</volume><tradeTime>2019-10-02T15:48:55.000000+00:00</tradeTime></row></
table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>29000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.68</price><volume>3140</volume><tradeTime>2019-10-03T15
:44:58.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>3000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.67</price><volume
>209</volume><tradeTime>2019-10-08T15:46:58.000000+00:00</tradeTime></row></tabl
e3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><tab
le3><row><startTime>2019-10-09T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>104.65</price><volume>21139</volume><tradeTime>2019-10-09T15:39:0
1.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>20200</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>104.36</price><volume>375
6</volume><tradeTime>2019-10-14T15:45:23.000000+00:00</tradeTime></row></table3>
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<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3600</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table
3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>104.51</price><volume>4180</volume><tradeTime>2019-10-16T15:39:10.0
00000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>4000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>104.39</price><volume>20878</
volume><tradeTime>2019-10-22T15:44:04.000000+00:00</tradeTime></row></table3><ta
ble6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3>
<row><startTime>2019-10-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>104.3</price><volume>8344</volume><tradeTime>2019-10-25T15:42:31.0000
00+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>104.28</price><volume>8342</volu
me><tradeTime>2019-10-28T16:41:11.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-29+00:00</tradeDate><table3><row><startTime>2019-10-29T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>104.28</price><volume>312
8</volume><tradeTime>2019-10-29T16:42:16.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.18</price><vol
ume>6250</volume><tradeTime>2019-11-04T16:41:34.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-1
1-05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.300073<
/price><volume>341478</volume><tradeTime>2019-11-05T16:41:23.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><sta
rtTime>2019-11-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>104.32</price><volume>208</volume><tradeTime>2019-11-06T16:41:36.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><ro
w><startTime>2019-11-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>104.18</price><volume>10418</volume><tradeTime>2019-11-07T16:37:25.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><ta
ble3><row><startTime>2019-11-11T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>104.09</price><volume>7910</volume><tradeTime>2019-11-11T16:33:3
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6.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeD
ate><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>104.07</price><volume>21438</volume><tradeTime>2019-11-12
T16:45:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00
</tradeDate><table3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>103.97</price><volume>16635</volume><tradeTime>20
19-11-18T16:38:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
19+00:00</tradeDate><table3><row><startTime>2019-11-19T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>103.95</price><volume>3118</volume><trade
Time>2019-11-19T16:41:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>103.94</price><volume>4157</volume
><tradeTime>2019-11-20T16:38:34.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-21T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>103.89</price><volume>8311<
/volume><tradeTime>2019-11-21T16:39:37.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.87</price><volum
e>6232</volume><tradeTime>2019-11-22T16:44:31.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-
04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.67</price
><volume>22807</volume><tradeTime>2019-12-04T16:38:36.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table3><row><startTime>
2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5
4</price><volume>2070</volume><tradeTime>2019-12-12T16:42:57.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><sta
rtTime>2019-12-13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>103.53</price><volume>1449</volume><tradeTime>2019-12-13T16:35:26.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
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eRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><r
ow><startTime>2019-12-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>103.54</price><volume>16566</volume><tradeTime>2019-12-17T16:44:37.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><t
able3><row><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>103.52</price><volume>3519</volume><tradeTime>2019-12-18T16:40:
44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</trade
Date><table3><row><startTime>2019-12-19T15:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>103.47</price><volume>2069</volume><tradeTime>2019-12-19
T16:34:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00
</tradeDate><table3><row><startTime>2019-12-20T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>103.45</price><volume>4138</volume><tradeTime>201
9-12-20T16:43:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>DUK 2.65 
09/01/26</name><identifier><ID>US26441CAS44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GD 2  1/8  
08/15/26</name><identifier><ID>US369550AX61</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OPBANK Float 
PERP</name><identifier><ID>XS0213603177</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BG 3  1/4  
08/15/26</name><identifier><ID>US120568AX84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AMGN 2  1/4  
08/19/23</name><identifier><ID>US031162CH16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VERITS 7  1/2  
02/01/23</name><identifier><ID>XS1357678322</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
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e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>T 1  1/2  
08/15/26</name><identifier><ID>US9128282A70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table3><row><startTime>2019-10-25T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>98.81999999999999</price><volume>29646</volume><tradeTime>2
019-10-25T15:20:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.78125</refP
x></row></table3><table4><row><simpleAvgPx>98.81999999999999</simpleAvgPx><avgPx
>98.81999999999999</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n
umExecTrades>2</numExecTrades><totalValue>59292</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFille
dVolume>30000</medianFilledVolume><medianOrderedVolume>30000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>STANLN 7  1/2  
PERP</name><identifier><ID>USG84228CQ91</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>KHC 2.8 
07/02/20</name><identifier><ID>US50077LAH96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table3><row><startTime>2019-10-09T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.7</price><volume>70490</volume><tradeTime>2019-10-09T14
:35:20.000000+00:00</tradeTime><refPx>100.289803</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>62</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>62</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>HNDLIN 6  1/4  
08/15/24</name><identifier><ID>USU6700TAA17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KHC 3
06/01/26</name><identifier><ID>US50077LAD82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>C Float 
09/01/23</name><identifier><ID>US172967KX80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EIB Float 
07/15/20</name><identifier><ID>XS0222844952</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVCFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table3><row><startTime>2019-11-27T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.278</price><volume>209581</volume><tradeTime>2019-11-27
T10:31:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.386002</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>KHC 5 
07/15/35</name><identifier><ID>US50077LAL09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KHC 3  1/2  
07/15/22</name><identifier><ID>US50077LAJ52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ASBB
NK 2  1/8  
09/01/21</name><identifier><ID>XS1483161631</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>YARNO 3.8 
06/06/26</name><identifier><ID>USR9900CAQ98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>KO 2  1/4  
09/01/26</name><identifier><ID>US191216BZ21</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>KO 1.55 
09/01/21</name><identifier><ID>US191216BY55</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CBAAU 2 
09/06/21</name><identifier><ID>US2027A1HW00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ALVGR 3  7/8  
PERP</name><identifier><ID>XS1485742438</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>QNB
K 2  1/8  
09/07/21</name><identifier><ID>XS1485745704</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BVIFP 2 
09/07/26</name><identifier><ID>FR0013201118</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DANBNK 2 
09/08/21</name><identifier><ID>US23636BAH24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BVIFP 1  1/4  
09/07/23</name><identifier><ID>FR0013201084</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table3><row><startTime>2019-11-01T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.94</price><volume>205880</volume><tradeTime>2019-11-01T
11:27:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.8736</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf

Page 84



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.189</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.189</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T11:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>5
13000</volume><tradeTime>2019-11-05T13:08:09.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>102.7085</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><r
ow><startTime>2019-11-07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>102.84</price><volume>102840</volume><tradeTime>2019-11-07T10:07:09.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>102.77275</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>3.703</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>3.703</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-08+00:00</tradeDate><table3><row><startTime>2019-11-08T13:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>923400</volu
me><tradeTime>2019-11-08T14:05:19.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>102.60815</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startT
ime>2019-11-15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
02.9</price><volume>1029000</volume><tradeTime>2019-11-15T10:30:26.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>2</tradingPlatform><refPx>102.8742</refPx></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>3.887</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>3.887</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-1
9+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><tabl
e3><row><startTime>2019-12-20T09:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>103.2261</price><volume>309678</volume><tradeTime>2019-12-20T10:26
:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>103.22125</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>ISATLN 3  7/8  
09/09/23</name><identifier><ID>XS1486508887</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>ARWLN 5  1/8  
09/15/24</name><identifier><ID>XS1486544254</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SPMIM 3  3/4  
09/08/23</name><identifier><ID>XS1487495316</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row
><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><tabl
e3><row><startTime>2019-12-11T13:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>110.71</price><volume>110710</volume><tradeTime>2019-12-11T14:26:3
0.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>110.866</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>6.605</meanTimeAcceptToExecSecs><media
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nTimeAcceptToExecSecs>6.605</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>SPMIM 3 
03/08/21</name><identifier><ID>XS1487498922</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>KCOGR 2 
09/08/23</name><identifier><ID>DE000A185XT1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFGDB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table
3><row><startTime>2019-12-10T11:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>96.5</price><volume>289500</volume><tradeTime>2019-12-10T12:57:23.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>96.2</refPx></row><row><startTime>
2019-12-10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.75
</price><volume>1723500</volume><tradeTime>2019-12-10T14:04:24.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>96.33920000000001</refPx></row></table3><table4><r
ow><simpleAvgPx>96.06874999999999</simpleAvgPx><avgPx>95.88571399999999</avgPx><
highPx>96.5</highPx><lowPx>95.75</lowPx></row></table4><table6><row><numOrdRfq>4
</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>4027200</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>1050000</medianFilledVolume><medianOrderedVolume>1050000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>0.68125</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.586</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35.00025</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>HEMSOF 1 
09/09/26</name><identifier><ID>XS1488494987</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
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>1</sizeRange><price>102.09</price><volume>102090</volume><tradeTime>2019-11-29T
14:02:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.4041</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>PRUFIN 4  3/8  
PERP</name><identifier><ID>XS1488414464</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFOQB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MUFG 2.19 
09/13/21</name><identifier><ID>US606822AG93</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MUFG Float 
09/13/21</name><identifier><ID>US606822AF11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>COFBBB 0  3/16 
09/15/21</name><identifier><ID>BE0002259282</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>150.4</price><volume>4211</volume><tradeTime>2019-10-02T14:
40:05.000000+00:00</tradeTime><refPx>150.964203</refPx></row></table3><table4><r
ow><simpleAvgPx>150.35</simpleAvgPx><avgPx>150.351699</avgPx><highPx>150.4</high
Px><lowPx>150.2</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numE
xecTrades>4</numExecTrades><totalValue>24429.144</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>3362</medianFilledVolume><medianOrderedVolume>3362</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
.0525</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.0525</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table3>
<row><startTime>2019-11-01T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>152.61</price><volume>2289</volume><tradeTime>2019-11-01T12:48:45.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>152.659607</refPx></row></table3><ta
ble4><row><simpleAvgPx>152.625</simpleAvgPx><avgPx>152.625</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>4578.75</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>1500</medianFilledVolume><medi
anOrderedVolume>1500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T13:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>151.5</price><volume>15150</volume><t
radeTime>2019-11-04T13:51:10.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>151.
659805</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
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adeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><startTime>
2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>152.7
</price><volume>15270</volume><tradeTime>2019-11-19T15:35:19.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>152.880203</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tr
adeDate><table3><row><startTime>2019-11-25T11:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>152.215</price><volume>50661</volume><tradeTime>2019-
11-25T12:05:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>152.209702</refPx>
</row></table3><table4><row><simpleAvgPx>152.2</simpleAvgPx><avgPx>152.2</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>101313.452</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>33283</median
FilledVolume><medianOrderedVolume>33283</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T09
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>152.225</price><vo
lume>3044</volume><tradeTime>2019-11-26T11:07:03.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>152.195404</refPx></row></table3><table4><row><simpleAvgPx>152.2
1</simpleAvgPx><avgPx>152.21</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>6088.4</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>2000</medianFilledVolume><medianOrderedVolume>2000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table3
><row><startTime>2019-11-28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>153.5</price><volume>3070</volume><tradeTime>2019-11-28T10:22:57.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>2</tradingPlatform><refPx>153.880203</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>SIEGR 2 
09/15/23</name><identifier><ID>USN82008AK46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SIEGR 2.35 
10/15/26</name><identifier><ID>USN82008AL29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>KDP 2.55 
09/15/26</name><identifier><ID>US26138EAU38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WPPLN 2  7/8  
09/14/46</name><identifier><ID>XS1489364395</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>RDSALN 1  3/4  
09/12/21</name><identifier><ID>US822582BW12</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>INTGEN 7 
06/30/23</name><identifier><ID>XS0940700668</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NWID
E 4 
09/14/26</name><identifier><ID>US63859XAD93</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NSANY 1.9 
09/14/21</name><identifier><ID>USU65478AX42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TELEFO 3  3/4  
PERP</name><identifier><ID>XS1490960942</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>HTZ 5  1/2  
10/15/24</name><identifier><ID>US428040CS68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BEEFBZ 6  1/2  
09/20/26</name><identifier><ID>USL6401PAF01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
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mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SHAEFF 3  3/4  
09/15/26</name><identifier><ID>XS1490159495</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-21+00:00</tradeDate><table3><row><startTime>2019-11-21T13:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>104</price><volume>312000</volume><trade
Time>2019-11-21T14:06:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.8043
</refPx></row></table3><table4><row><simpleAvgPx>104.01</simpleAvgPx><avgPx>104.
01</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</
numExecTrades><totalValue>624060</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000<
/medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8345</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8345</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>11</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>11</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrd
Rfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>BOCAVI 2  3/8  
09/15/21</name><identifier><ID>US09681MAC29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name

Page 91



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
>YESTAR 6.9 
09/15/21</name><identifier><ID>XS1485533944</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>920000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>920000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AXASA 4 
1/2  
PERP</name><identifier><ID>XS1489814340</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table6><row><
numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>800000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table6><row><numO
rdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRf
q>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>5<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi

Page 92



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>4<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+0
0:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>ISPIM 4.35 
06/26/21</name><identifier><ID>XS1251080831</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>
AUD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>29.517</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>29.517</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UNILIC 3 
09/19/21</name><identifier><ID>XS1489734746</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GALPNA 1  3/8  
09/19/23</name><identifier><ID>PTGGDAOE0001</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BMW 1.85 
09/15/21</name><identifier><ID>USU09513GV50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>EIB 1 
09/21/26</name><identifier><ID>XS1490724975</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>24000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>10.817</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>10.817
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>11.5</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>SHAEFF 4  3/4  
09/15/26</name><identifier><ID>USD6710TAC48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HTZ 5  1/2  
10/15/24</name><identifier><ID>USU42804AP61</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BMW 2  1/4  
09/15/23</name><identifier><ID>USU09513GW34</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><
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table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>Lam Research 
Corp</name><identifier><ID>US5128071082</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>ESVUXR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>12860</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BAMIIM 
Float 
01/29/21</name><identifier><ID>IT0005158677</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table4><row><simpleAvgPx>99.152265</simpleAvgPx><avgPx>99.15004399999999</avg
Px></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>2045465.399967</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>103150
0</medianFilledVolume><medianOrderedVolume>1063000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.115</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.115</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdR
fq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>649000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2
019-10-14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.11<
/price><volume>991</volume><tradeTime>2019-10-14T15:45:33.000000+00:00</tradeTim
e><refPx>99.186272</refPx></row></table3><table4><row><simpleAvgPx>99.103889</si
mpleAvgPx><avgPx>99.09780499999999</avgPx></row></table4><table6><row><numOrdRfq
>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>446931.10001</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>225500</medianFilledVolume><medianOrderedVolume>2
25500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</t
radeDate><table4><row><simpleAvgPx>99.17547500000001</simpleAvgPx><avgPx>99.2107
7</avgPx><highPx>99.25</highPx><lowPx>99.123741</lowPx></row></table4><table6><r
ow><numOrdRfq>5</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>2230258.1
00002</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>532000</medianFilledVolume><median
OrderedVolume>532000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>317000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>401000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+0
0:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>640000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
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mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>99.08</price><volume>29724</volume><tr
adeTime>2019-11-12T16:45:59.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.21
7979</refPx></row></table3><table4><row><simpleAvgPx>99.108833</simpleAvgPx><avg
Px>99.108833</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>59465.300001</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>30000</medianFilledVolume><medianOrderedVolume>30000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table3><row><s
tartTime>2019-11-14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>99.145</price><volume>198290</volume><tradeTime>2019-11-14T16:40:50.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>99.178543</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18
+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>99.12</price><volume>49560</volume><tradeTi
me>2019-11-18T16:38:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.16835</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</t
radeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>99.08</price><volume>34678</volume><tradeTime>2019-1
2-04T16:38:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.161461</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><row>
<startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>99.09</price><volume>69363</volume><tradeTime>2019-12-09T16:34:52.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>99.13857299999999</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate>
<table4><row><simpleAvgPx>99.165007</simpleAvgPx><avgPx>99.171328</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>1679962.300005</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>847000</medianFi
lledVolume><medianOrderedVolume>847000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>30.923</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>30.923</medianTimeAcceptToExecSecs><meanT
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imeRequestToQuoteSecs>69</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>69</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NVDA
2.2 
09/16/21</name><identifier><ID>US67066GAD60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>BPLN 2.112 
09/16/21</name><identifier><ID>US05565QDD79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NVDA 3.2 
09/16/26</name><identifier><ID>US67066GAE44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPLN 3.017 
01/16/27</name><identifier><ID>US05565QDF28</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MO 3  7/8  
09/16/46</name><identifier><ID>US02209SAV51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NOVO 1  5/8  
09/20/23</name><identifier><ID>AT0000A1LHT0</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFPFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>HTZ 4  1/8  
10/15/21</name><identifier><ID>XS1492665770</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate>
<table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrder
edVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-1
9+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numO
rdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
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eRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>PEMEX 4  5/8  
09/21/23</name><identifier><ID>US71656MBL28</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SPB 4 
10/01/26</name><identifier><ID>XS1493296500</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>HONHAI 2  1/4  
09/23/21</name><identifier><ID>XS1490622971</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>RABOBK Float 
09/20/21</name><identifier><ID>XS0267122207</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DT 2.485 
09/19/23</name><identifier><ID>USN27915AK84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HONHAI 3 
09/23/26</name><identifier><ID>XS1490623516</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PBI 3  3/8  
10/01/21</name><identifier><ID>US724479AK60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
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nOrderedVolume>49000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>GILD 2  1/2  
09/01/23</name><identifier><ID>US375558BL63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SLHNVX 4  1/2  
PERP</name><identifier><ID>XS1492580516</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DAFSQR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.843</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.843</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>TCLAU 3  3/8  
03/22/27</name><identifier><ID>USQ9194UAW29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GLPRLI 6  1/2  
09/22/23</name><identifier><ID>XS1405775450</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INLOTG 6  3/4  
09/15/21</name><identifier><ID>XS1405774727</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
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Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>CBB 7 
07/15/24</name><identifier><ID>USU17143AE58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VMUKLN 8 
PERP</name><identifier><ID>XS1346644799</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TACHEM 2  7/8  
09/23/23</name><identifier><ID>US82481LAC37</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>85000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>TOYOTA 1 
09/27/22</name><identifier><ID>XS1496010155</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>65000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>OPROR
U 8  1/4  
09/27/21</name><identifier><ID>XS1495585355</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CAR 4  1/8  
11/15/24</name><identifier><ID>XS1496337236</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-24+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05
+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:
00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrd
Rfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
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0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>BPCEGP 1 
10/05/28</name><identifier><ID>FR0013204468</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS 2.35 
11/15/21</name><identifier><ID>US38145GAG55</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GS Float 
11/15/21</name><identifier><ID>US38145GAF72</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SINOPE 2 
09/29/21</name><identifier><ID>USG8200TAG51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AIFP 2  1/4  
09/27/23</name><identifier><ID>USF0183JHP96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BRFSBZ 4.35 
09/29/26</name><identifier><ID>USA08163AA41</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GFCFP 1 
01/30/29</name><identifier><ID>FR0013205069</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DTFNFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>1.378</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>1.378</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>HYNMTR 2  3/4  
09/27/26</name><identifier><ID>US44891CAK99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>747000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>91500</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>37000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>TITIM 3 
09/30/25</name><identifier><ID>XS1497606365</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
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umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>NHHSM 3  3/4  
10/01/23</name><identifier><ID>XS1497527736</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table3><row><startTime>2019-11-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.01</price><volume>1020100</volume><tradeTime>2019-11-15
T11:52:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.9332</refPx></row><
/table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>10.293</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>10.293</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:0
0</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>AIFP 1  3/4  
09/27/21</name><identifier><ID>USF0183JHN49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>AIFP 2  1/2  
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09/27/26</name><identifier><ID>USF0183JHQ79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FCABNK 1  5/8  
09/29/21</name><identifier><ID>XS1497682036</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAMIIM Float 
12/30/20</name><identifier><ID>IT0005144677</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table4><row><simpleAvgPx>99.30256199999999</simpleAvgPx><avgPx>99.320891</avg
Px></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>1471935.599994</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>741000
</medianFilledVolume><medianOrderedVolume>482000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.746</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.746</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>499000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>502000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>358000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-15+00:00</tradeDate><table4><row><simpleAvgPx>99.263082
99999999</simpleAvgPx><avgPx>99.253562</avgPx></row></table4><table6><row><numOr
dRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>534976.699994</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>269500</medianFilledVolume><medianOrderedVol
ume>339000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:
00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
411000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</
tradeDate><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>99.25811</price><volume>126057</volume><tradeTime>2
019-10-17T15:49:43.000000+00:00</tradeTime><refPx>99.302277</refPx></row></table
3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>127000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>360000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table
3><row><startTime>2019-10-21T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>99.26000000000001</price><volume>101245</volume><tradeTime>2019-10-
21T15:16:37.000000+00:00</tradeTime><refPx>99.310867</refPx></row></table3><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>102000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><
row><startTime>2019-10-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
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ge><price>99.2792</price><volume>198558</volume><tradeTime>2019-10-30T16:48:45.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>99.314217</refPx></row></table3><t
able4><row><simpleAvgPx>99.3146</simpleAvgPx><avgPx>99.3146</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>397258.4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><
medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.451</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.451</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>99.292222</price><volume>4
4681</volume><tradeTime>2019-11-05T16:40:55.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>99.334282</refPx></row></table3><table4><row><simpleAvgPx>99.306111</
simpleAvgPx><avgPx>99.30437499999999</avgPx></row></table4><table6><row><numOrdR
fq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>79443.49999900001</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>40000</medianFilledVolume><medianOrderedVo
lume>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:
00</tradeDate><table4><row><simpleAvgPx>99.32306699999999</simpleAvgPx><avgPx>99
.287176</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrade
s>2</numExecTrades><totalValue>843940.999975</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>425000</medianFilledVolume><medianOrderedVolume>425000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
.866</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.866</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table3><row><startT
ime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
9.34999999999999</price><volume>149025</volume><tradeTime>2019-11-12T16:46:18.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>99.31128699999999</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-13+00:00</tradeDate><table4><row><simpleAvgPx>99.232983</simpleAvgP
x><avgPx>99.254362</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><n
umExecTrades>2</numExecTrades><totalValue>2216349.900011</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>1116500</medianFilledVolume><medianOrderedVolume>2000000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0.308</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.308</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDa
te><table4><row><simpleAvgPx>99.300808</simpleAvgPx><avgPx>99.31607700000001</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExe
cTrades><totalValue>1212649.299992</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>61050
0</medianFilledVolume><medianOrderedVolume>610500</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.526</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.526</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>AA 6  3/4  
09/30/24</name><identifier><ID>USN02175AA01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AL 2  1/8  
01/15/20</name><identifier><ID>US00912XAU81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPCEGP 3.8 
12/17/20</name><identifier><ID>FR0010960195</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table3><row><startTime>2019-10-04T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.55</price><volume>17773</volume><tradeTime>2019-10-04T1
5:07:54.000000+00:00</tradeTime><refPx>104.670601</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.202</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.202</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>ICBCIL 2  1/2  
09/29/21</name><identifier><ID>USY3R559AN21</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PGB Float 
08/12/21</name><identifier><ID>PTOTVHOE0007</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table3><row><startTime>2019-10-31T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.834</price><volume>778755</volume><tradeTime>2019-10-31
T14:01:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.755501</refPx></row
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></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.67</price><volume>10
36700</volume><tradeTime>2019-11-14T10:01:55.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>103.609497</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3>
<row><startTime>2019-12-02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>103.638</price><volume>777285</volume><tradeTime>2019-12-02T10:18:05.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>103.553398</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>CHTR 5  7/8  
04/01/24</name><identifier><ID>USU12501AP45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IDRSM 1  1/4  
10/07/23</name><identifier><ID>XS1500463358</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table3><row><startTime>2019-11-13T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104</price><volume>1248000</volume><tradeTime>2019-11-13T09
:33:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>104.05</refPx></row></tabl
e3><table4><row><simpleAvgPx>104.03</simpleAvgPx><avgPx>104.061111</avgPx><highP
x>104.15</highPx><lowPx>104</lowPx></row></table4><table6><row><numOrdRfq>5</num
OrdRfq><numExecTrades>5</numExecTrades><totalValue>2809650</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0.5158</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.579<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>65.2</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>48</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tra
deDate><table3><row><startTime>2019-12-17T11:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>105.4</price><volume>210800</volume><tradeTime>2019-12
-17T13:25:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.424</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T13:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.4</price><volume>210
800</volume><tradeTime>2019-12-20T14:44:39.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>105.388</refPx></row></table3><table4><row><simpleAvgPx>105.425</simpl
eAvgPx><avgPx>105.425</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq
><numExecTrades>2</numExecTrades><totalValue>421700</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BASGR 0  7/8
 
10/06/23</name><identifier><ID>XS1500337990</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXCB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CKHH 0  7/8  
10/03/24</name><identifier><ID>XS1497312295</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VOTORA 5  3/4  
01/28/27</name><identifier><ID>USC86068AA80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SOCGEN 0  1/8  
10/05/21</name><identifier><ID>XS1500337644</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table3><row><startTime>2019-11-12T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.54</price><volume>201080</volume><tradeTime>2019-11-12T
10:40:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.47275</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.701</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.701</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>NWDEVL 5  3/4  
PERP</name><identifier><ID>XS1497605805</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TOTAL 2.708 
PERP</name><identifier><ID>XS1501167164</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFOQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>SANYPH 6  1/4  
10/05/21</name><identifier><ID>XS1499773098</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LXSG
R 1 
10/07/26</name><identifier><ID>XS1501367921</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table3><row><startTime>2019-10-10T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.39</price><volume>10439</volume><tradeTime>2019-10-10T1
3:41:49.000000+00:00</tradeTime><refPx>104.6381</refPx></row></table3><table6><r
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ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>T
OTAL 3.369 
PERP</name><identifier><ID>XS1501166869</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVOQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T13:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>113.95</price><volume>455800</volume
><tradeTime>2019-11-14T14:37:42.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
13.7597</refPx></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>240000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.661</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.661</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>10.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>10.5</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.696</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.696</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>24.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-16+00:00</tradeDate><table4><row><simpleAvgPx>114.2575</simpleAv
gPx><avgPx>114.2575</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><
numExecTrades>2</numExecTrades><totalValue>4570300</totalValue><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFi
lledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>0.6955</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6955</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>51.5</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>51.5</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>VIAC 3.45 
10/04/26</name><identifier><ID>US92553PBB76</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VIAC 2  1/4  
02/04/22</name><identifier><ID>US92553PBA93</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DT 1  1/4  
10/06/23</name><identifier><ID>XS1501155748</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UGPABZ 5  1/4  
10/06/26</name><identifier><ID>USL9412AAA53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM Float 
09/28/26</name><identifier><ID>XS1490787113</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>JUBPSG
4  7/8  
10/06/21</name><identifier><ID>XS1493722299</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GM 4 
10/06/26</name><identifier><ID>US37045XBQ88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>22000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><t
able3><row><startTime>2019-12-20T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>104.55</price><volume>104550</volume><tradeTime>2019-12-20T10:5
6:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>103.601</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.63</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.63</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>BTPS 2.8 
03/01/67</name><identifier><ID>IT0005217390</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table3><row><startTime>2019-11-28T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.9</price><volume>106900</volume><tradeTime>2019-11-28T1
1:49:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.48505</refPx></row></
table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.6850000000000001</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.6850000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
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><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>AFFP 3  3/4  
10/12/22</name><identifier><ID>FR0013212958</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-22+00:00</tradeDate><table3><row><startTime>2019-10-22T13:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>107.3</price><volume>107300</volume><tra
deTime>2019-10-22T15:02:25.000000+00:00</tradeTime><refPx>107.11225</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T13:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>107.84</price><volume>32352
0</volume><tradeTime>2019-10-28T14:15:31.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform
><refPx>107.3682</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3><row><
startTime>2019-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>107.21</price><volume>107210</volume><tradeTime>2019-10-31T15:54:13.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>107.35245</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.181</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.181</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+0
0:00</tradeDate><table3><row><startTime>2019-11-12T11:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>107.405</price><volume>107405</volume><tradeT
ime>2019-11-12T13:21:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>107.3397<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.317</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>2.317</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>20
19-11-20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.6</
price><volume>322800</volume><tradeTime>2019-11-20T10:10:43.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>2</tradingPlatform><refPx>107.4287</refPx></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>7.368</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>7.368</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeReque
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stToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00
</tradeDate><table3><row><startTime>2019-11-25T11:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>107.415</price><volume>1074150</volume><tradeTime
>2019-11-25T12:05:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>107.4782</re
fPx></row></table3><table4><row><simpleAvgPx>107.6575</simpleAvgPx><avgPx>107.74
3548</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>3340050</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1550
000</medianFilledVolume><medianOrderedVolume>1550000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.277</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.277</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><start
Time>2019-11-26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
107.4</price><volume>322200</volume><tradeTime>2019-11-26T15:20:24.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform><refPx>107.50345</refPx></row></table3><table4><row><
simpleAvgPx>107.625</simpleAvgPx><avgPx>107.625</avgPx></row></table4><table6><r
ow><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>645750</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedV
olume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.546</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.546</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>8.5</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>8.5</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-27+00:00</tradeDate><table3><row><startTime>2019-11-27T13:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>107.36</price><volume>107360</volume
><tradeTime>2019-11-27T15:04:00.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>1
07.463</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>4.537</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.537</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T09:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>107.41</price><volume>322230</v
olume><tradeTime>2019-11-28T09:51:18.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><re
fPx>107.46765</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1
2.832</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>12.832</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.222</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.222</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>TQLAU 0.65 
11/02/26</name><identifier><ID>CH0340912168</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNXB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PKSTAN 5  1/2  
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10/13/21</name><identifier><ID>XS1501659384</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EDF 1 
10/13/26</name><identifier><ID>FR0013213295</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NWGLOV 7 
10/15/23</name><identifier><ID>XS1504057008</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.92</price><volume>1039200</volume><tradeTime>2019-10-15
T14:30:10.000000+00:00</tradeTime><refPx>103.8772</refPx></row></table3><table4>
<row><simpleAvgPx>103.96</simpleAvgPx><avgPx>103.96</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20792
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOr
deredVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.3965</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>0.3965</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>66</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>66</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>ISPIM 1.7 
01/02/20</name><identifier><ID>IT0004967623</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table3><row><startTime>2019-10-07T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.6</price><volume>217296</volume><tradeTime>2019-10-07T1
5:42:59.000000+00:00</tradeTime><refPx>100.8647</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>216000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><
startTime>2019-10-15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>100.59</price><volume>25147</volume><tradeTime>2019-10-15T15:59:39.000000+0
0:00</tradeTime><refPx>100.744598</refPx></row></table3><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>25000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>ELPEGA 4  7/8  
10/14/21</name><identifier><ID>XS1500377517</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TELEFO 0.318 
10/17/20</name><identifier><ID>XS1505554698</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MWDP 1 
04/20/23</name><identifier><ID>FR0013213709</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BPCEGP 3.85 
06/25/26</name><identifier><ID>FR0011952621</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table3><row><startTime>2019-10-04T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>119.1</price><volume>178650</volume><tradeTime>2019-10-04T1
2:46:00.000000+00:00</tradeTime><refPx>118.0084</refPx></row><row><startTime>201
9-10-04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.55</
price><volume>30563</volume><tradeTime>2019-10-04T15:08:53.000000+00:00</tradeTi
me><refPx>118.0084</refPx></row></table3><table4><row><simpleAvgPx>118.325</simp
leAvgPx><avgPx>118.871023</avgPx></row></table4><table6><row><numOrdRfq>2</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>209213</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianFilledVolume>88000</medianFilledVolume><medianOrderedVolume>88000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>4.08</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.08</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>29</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><ta
ble3><row><startTime>2019-10-29T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>117.75</price><volume>471000</volume><tradeTime>2019-10-29T16:01
:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>116.791496</refPx></row></tab
le3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRt
sTables><instrumentRtsTables><table2><name>DNBNO 6  1/2  
PERP</name><identifier><ID>XS1506066676</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>GS 2.8 
01/31/22</name><identifier><ID>XS1156175249</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table4><row><simpleAvgPx>100.85</simpleAvgPx><avgPx>100.85</avgPx></row></tab
le4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>314652</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>156000</medianFilledVolume><
medianOrderedVolume>156000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.3425</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.3425</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-05+00:00</tradeDate><table3><row><startTime>2019-12-05T13:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>100
600</volume><tradeTime>2019-12-05T15:06:41.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>100.585098</refPx></row><row><startTime>2019-12-05T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>100.7</price><volume>201400</volume
><tradeTime>2019-12-05T15:33:44.000000+00:00</tradeTime><tradingSystem>H</tradin
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gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>1
00.585098</refPx></row></table3><table4><row><simpleAvgPx>100.65</simpleAvgPx><a
vgPx>100.666667</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numE
xecTrades>2</numExecTrades><totalValue>302000</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>150000</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
1.8925</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.8925</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><
row><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>100.49</price><volume>803920</volume><tradeTime>2019-12-18T16:21:51.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>2</tradingPlatform><refPx>100.395798</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>BSDEIJ 5  1/2  
10/18/23</name><identifier><ID>XS1498440079</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CBLCSY 
5 
10/15/23</name><identifier><ID>XS1405770576</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T13
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.85</price><vol
ume>323977</volume><tradeTime>2019-12-09T15:08:34.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradin
gPlatform><refPx>102.864</refPx></row></table3><table4><row><simpleAvgPx>102.65<
/simpleAvgPx><avgPx>102.604601</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>836227.5</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>407500</medianFilledVolume><medianOrderedVolume>407500</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>3.646</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.6
46</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tr
adeDate><table3><row><startTime>2019-12-19T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>102.8</price><volume>190180</volume><tradeTime>2019-1
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2-19T16:34:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.93565</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>GOOEUR 1  5/8  
10/20/26</name><identifier><ID>XS1506615282</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.361</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.361</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>154</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>154</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARNDTN 3  3/4  
PERP</name><identifier><ID>XS1508392625</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFOQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ASRIIJ 6  
5/8  
04/24/22</name><identifier><ID>XS1504809499</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISCTR 5  1/2  
04/21/22</name><identifier><ID>XS1508390090</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>JFM 2  1/8  10/25/23 
REGS</name><identifier><ID>XS1506462784</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>NKE 2  3/8  
11/01/26</name><identifier><ID>US654106AF00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
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e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TUIGR 2  1/8  
10/26/21</name><identifier><ID>XS1504103984</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>WFC 3 
10/23/26</name><identifier><ID>US949746SH57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RALFP 5  1/4  
02/01/22</name><identifier><ID>FR0013215415</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>28.25</price><volume>28250</volume><tradeTime>2019-10-01T15
:09:16.000000+00:00</tradeTime><refPx>28.7</refPx></row></table3><table4><row><s
impleAvgPx>28.25</simpleAvgPx><avgPx>28.25</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>56500</totalVa
lue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>
100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>4.592</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>4.592</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T1
1:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>26</price><volume
>52000</volume><tradeTime>2019-10-21T11:47:25.000000+00:00</tradeTime><refPx>26.
6516</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><startTime>201
9-12-10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>28.5</pr
ice><volume>142500</volume><tradeTime>2019-12-10T10:39:40.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2
</tradingPlatform><refPx>25.5953</refPx></row></table3><table4><row><simpleAvgPx
>28</simpleAvgPx><avgPx>27.5</avgPx><highPx>28.5</highPx><lowPx>27</lowPx></row>
</table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><t
otalValue>825000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVol
ume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
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ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>30.5</price><volume>61000</volume><tra
deTime>2019-12-18T15:59:58.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>31.115
4</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>FURNA 4 
10/26/21</name><identifier><ID>XS1508771216</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
0+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table
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6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>ENRSIS 4 
10/25/26</name><identifier><ID>US29274FAF18</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DIALIN 6  1/8  
10/31/26</name><identifier><ID>USY2R27RAB56</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MDLZ 2 
10/28/21</name><identifier><ID>USN6000LAC92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VAKBN 5  1/2  
10/27/21</name><identifier><ID>XS1508914691</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ACAFP 0 
04/25/22</name><identifier><ID>FR0011215581</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row><meanTimeAcceptToExecSecs>10.762</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>10.762</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-05+00:00</tradeDate><table3><row><startTime>2019-12-05T09:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>147.14</price><volume>5
70903</volume><tradeTime>2019-12-05T10:06:21.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>146.884705</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NFLX 4  
3/8  
11/15/26</name><identifier><ID>US64110LAN64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GS Float 
10/28/27</name><identifier><ID>US38141GVX95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MOBLUX 5  1/2  
11/15/24</name><identifier><ID>XS1512670412</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>6.27</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>6.27</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.7
8</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.78</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><st
artTime>2019-10-15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>102.9</price><volume>771750</volume><tradeTime>2019-10-15T13:40:47.000000+00:
00</tradeTime><refPx>102.79145</refPx></row></table3><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate>
<table3><row><startTime>2019-10-16T13:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>102.76</price><volume>154140</volume><tradeTime>2019-10-16T14
:21:59.000000+00:00</tradeTime><refPx>102.8651</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>2.17</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>2.17</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-1
3+00:00</tradeDate><table3><row><startTime>2019-11-13T13:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>102.9</price><volume>555660</volume><trade
Time>2019-11-13T14:39:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
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><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.0051
5</refPx></row><row><startTime>2019-11-13T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>102.9</price><volume>205800</volume><tradeTime>2019-11
-13T16:15:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.00595</refPx></r
ow></table3><table4><row><simpleAvgPx>102.941667</simpleAvgPx><avgPx>102.930637<
/avgPx><highPx>103</highPx><lowPx>102.9</lowPx></row></table4><table6><row><numO
rdRfq>6</numOrdRfq><numExecTrades>6</numExecTrades><totalValue>2099785</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>325000</medianFilledVolume><medianOrderedVolume>3
25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.768667</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>0.712</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>124.333333
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T13:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>102.87</price><volume>102870</volu
me><tradeTime>2019-11-20T14:03:50.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>102.8067</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><row><startTi
me>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
2.75</price><volume>411000</volume><tradeTime>2019-11-21T15:33:15.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>2</tradingPlatform><refPx>102.7513</refPx></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>5.553</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>5.553</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26
+00:00</tradeDate><table3><row><startTime>2019-11-26T13:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>103</price><volume>515000</volume><tradeTim
e>2019-11-26T13:55:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.81685</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-02+00:00</tradeDate><table4><row><simpleAvgPx>103.38
5</simpleAvgPx><avgPx>103.345556</avgPx></row></table4><table6><row><numOrdRfq>2
</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>232527.5</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>112500</medianFilledVolume><medianOrderedVolume>112500<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>1.2645</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
1.2645</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</
tradeDate><table3><row><startTime>2019-12-06T09:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>103.3</price><volume>1549500</volume><tradeTime>201
9-12-06T10:21:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.1297</refPx>
</row></table3><table4><row><simpleAvgPx>103.316667</simpleAvgPx><avgPx>103.3142
86</avgPx><highPx>103.35</highPx><lowPx>103.3</lowPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>3616000</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedV
olume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.552</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.552</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41.50
05</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41.5005</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ACAFP 3 
12/21/25</name><identifier><ID>FR0013030129</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>71</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>71</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>INTULN
2  7/8  
11/01/22</name><identifier><ID>XS1511910025</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>66.65000000000001</price><volume>1199700</volume><tradeTime
>2019-12-09T11:27:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>67.494713</r
efPx></row></table3><table4><row><simpleAvgPx>66.825</simpleAvgPx><avgPx>66.825<
/avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</num
ExecTrades><totalValue>2405700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1800000</
medianFilledVolume><medianOrderedVolume>1800000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.706</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.706</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>16.5</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>16.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>ROSW 2  3/8  
01/28/27</name><identifier><ID>USU75000BL90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KORO
IL 2.33 
04/14/21</name><identifier><ID>USC42970AD20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RAX 8  5/8  
11/15/24</name><identifier><ID>USU45083AA71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VZ 0
 7/8  
04/02/25</name><identifier><ID>XS1405766897</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.3</price><volume>103300</volume><tradeTime>2019-10-22T1
2:57:13.000000+00:00</tradeTime><refPx>103.3814</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>SIXT 1  1/8  
11/02/22</name><identifier><ID>DE000A2BPDU2</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
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><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UTX 1.95 
11/01/21</name><identifier><ID>US913017CG21</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EQPTRC 3 
03/03/22</name><identifier><ID>XS1513739927</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LIFUNG 5  1/4  
PERP</name><identifier><ID>XS1389118453</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFOQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>BNFP 2.947 
11/02/26</name><identifier><ID>USF12033TP59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table3><row><startTime>2019-10-21T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.6</price><volume>820800</volume><tradeTime>2019-10-21T1
5:34:42.000000+00:00</tradeTime><refPx>102.2422</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.06900000000000001</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.06900000000000001</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>54</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>54</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SIR
INT 4.6 
11/01/26</name><identifier><ID>USG8201FAA78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BNFP 2.589 
11/02/23</name><identifier><ID>USF12033TN02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
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e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CRBK
MO 5  7/8  
11/07/21</name><identifier><ID>XS1510534677</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>VANDEM 3  1/2  
11/07/23</name><identifier><ID>BE0002268374</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FIDINT 2  1/2  
11/04/26</name><identifier><ID>XS1511793124</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OI 3  1/8  
11/15/24</name><identifier><ID>XS1405765907</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-11-25T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.69</price><vol
ume>513450</volume><tradeTime>2019-11-25T15:56:09.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradin
gPlatform><refPx>102.62485</refPx></row></table3><table4><row><simpleAvgPx>102.7
</simpleAvgPx><avgPx>102.7</avgPx></row></table4><table6><row><numOrdRfq>2</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>1027000</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.678</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.678</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>976.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>976.5</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</t
radeDate><table3><row><startTime>2019-12-13T09:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>107.06</price><volume>107060</volume><tradeTime>2019
-12-13T11:11:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>106.9344</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>2.146</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>2.146</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19
T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.46</price><
volume>106460</volume><tradeTime>2019-12-19T10:30:40.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tra
dingPlatform><refPx>106.7565</refPx></row></table3><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
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numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>3.29</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.29</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CAJAMA 9 
11/03/26</name><identifier><ID>XS1512736379</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-21+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>ISPIM Float 
04/07/21</name><identifier><ID>IT0005089336</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table3><row><startTime>2019-10-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.19</price><volume>121011</volume><tradeTime>2019-10-04T1
5:38:15.000000+00:00</tradeTime><refPx>98.662018</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>122000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><row>
<startTime>2019-10-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>99.20999999999999</price><volume>49605</volume><tradeTime>2019-10-07T15:34
:32.000000+00:00</tradeTime><refPx>98.681122</refPx></row></table3><table6><row>
<numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table3><row><star
tTime>2019-10-08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>99.207222</price><volume>107143</volume><tradeTime>2019-10-08T15:40:03.000000+0
0:00</tradeTime><refPx>98.65651699999999</refPx></row></table3><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>108000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table3><row><startTi
me>2019-10-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99
.185816</price><volume>194404</volume><tradeTime>2019-10-10T15:35:17.000000+00:0
0</tradeTime><refPx>98.658546</refPx></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>196000</medianOrderedVolume><DMMNumber>0</
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DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-
11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.143548</pr
ice><volume>61469</volume><tradeTime>2019-10-11T15:43:12.000000+00:00</tradeTime
><refPx>98.66687</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>62000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>99.16</price><volume>49580<
/volume><tradeTime>2019-10-14T15:39:06.000000+00:00</tradeTime><refPx>98.702782<
/refPx></row></table3><table4><row><simpleAvgPx>99.39875000000001</simpleAvgPx><
avgPx>99.453846</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numE
xecTrades>2</numExecTrades><totalValue>129290</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>65000</medianFilledVolume><medianOrderedVolume>65000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><star
tTime>2019-10-15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>99.29000000000001</price><volume>11914</volume><tradeTime>2019-10-15T15:45:19.0
00000+00:00</tradeTime><refPx>98.670486</refPx></row></table3><table4><row><simp
leAvgPx>99.58</simpleAvgPx><avgPx>99.372857</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>13912.2</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>7000</medianFilledVolume><medianOrderedVolume
>7000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</t
radeDate><table3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>99.257778</price><volume>35732</volume><tradeTime>20
19-10-16T15:37:01.000000+00:00</tradeTime><refPx>99.033897</refPx></row></table3
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>36000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><tab
le3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>99.12464799999999</price><volume>140757</volume><tradeTime>2019-1
0-17T15:40:31.000000+00:00</tradeTime><refPx>98.996559</refPx></row></table3><ta
ble4><row><simpleAvgPx>99.237324</simpleAvgPx><avgPx>99.147468</avgPx></row></ta
ble4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><total
Value>156653.000004</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>79000</medianFilledV
olume><medianOrderedVolume>79000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-18+00:00</tradeDate><table3><row><startTime>2019-10-18T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>99.170968</price><volume>
61485</volume><tradeTime>2019-10-18T15:40:55.000000+00:00</tradeTime><refPx>99.0
49423</refPx></row></table3><table4><row><simpleAvgPx>99.235484</simpleAvgPx><av
gPx>99.18235300000001</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq
><numExecTrades>2</numExecTrades><totalValue>67443.99999900001</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>34000</medianFilledVolume><medianOrderedVolume>34000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><
table3><row><startTime>2019-10-21T13:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>99.12</price><volume>45595</volume><tradeTime>2019-10-21T15:18
:33.000000+00:00</tradeTime><refPx>99.006264</refPx></row></table3><table6><row>
<numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>46000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table3><row><star
tTime>2019-10-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>99.13</price><volume>9913</volume><tradeTime>2019-10-22T15:34:38.000000+00:00</
tradeTime><refPx>98.75376900000001</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startTime>2019
-10-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.14</pr
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ice><volume>43621</volume><tradeTime>2019-10-23T15:39:15.000000+00:00</tradeTime
><refPx>99.006332</refPx></row></table3><table4><row><simpleAvgPx>99.56999999999
999</simpleAvgPx><avgPx>99.29925900000001</avgPx></row></table4><table6><row><nu
mOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>53621.6</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>27000</medianFilledVolume><medianOrderedVolume>
27000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</t
radeDate><table3><row><startTime>2019-10-24T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>99.29000000000001</price><volume>109219</volume><tra
deTime>2019-10-24T15:36:03.000000+00:00</tradeTime><refPx>99.023354</refPx></row
></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1100
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</trad
eDate><table3><row><startTime>2019-10-25T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>99.55</price><volume>83622</volume><tradeTime>2019-10-2
5T15:37:27.000000+00:00</tradeTime><refPx>99.01281</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>84000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><row
><startTime>2019-10-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>99.23</price><volume>5953</volume><tradeTime>2019-10-28T16:36:54.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>99.03780399999999</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-29+00:00</tradeDate><table3><row><startTime>2019-10-29T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>99.149529</price><volume>168554</vo
lume><tradeTime>2019-10-29T16:35:51.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>99.03769699999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><r
ow><startTime>2019-10-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>99.17</price><volume>61485</volume><tradeTime>2019-10-30T16:34:06.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>1</tradingPlatform><refPx>99.06156900000001</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table3><row><startTime>2019-10-31T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>99.16</price><volume>39664</volu
me><tradeTime>2019-10-31T16:37:12.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>99.078796</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startT
ime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
9.25</price><volume>1985</volume><tradeTime>2019-11-04T16:51:41.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>98.905128</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</
tradeDate><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>99.216977</price><volume>85326</volume><tradeTime>2
019-11-05T16:36:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.117302</ref
Px></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
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RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3>
<row><startTime>2019-11-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>99.2</price><volume>71424</volume><tradeTime>2019-11-07T16:42:20.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>99.060158</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-08+00:00</tradeDate><table3><row><startTime>2019-11-08T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>99.131</price><volume>99131</volume><tr
adeTime>2019-11-08T16:37:33.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.91
950199999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table3><row><star
tTime>2019-11-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>99.11965499999999</price><volume>114978</volume><tradeTime>2019-11-11T16:38:51.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>1</tradingPlatform><refPx>99.019836</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>99.12857099999999</price><volume>41
634</volume><tradeTime>2019-11-12T16:40:33.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>99.033524</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><ro
w><startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>99.28</price><volume>37726</volume><tradeTime>2019-11-20T16:37:34.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>98.94959299999999</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-21T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>99.3</price><volume>99300</volume
><tradeTime>2019-11-21T16:42:31.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>9
8.974228</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><row><startTim
e>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.
17</price><volume>39668</volume><tradeTime>2019-11-22T16:34:30.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>98.97569300000001</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+
00:00</tradeDate><table3><row><startTime>2019-11-25T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>99.25</price><volume>41685</volume><tradeTim
e>2019-11-25T16:38:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.937653</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><startTime>2019-11-
27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.301818</pr
ice><volume>43692</volume><tradeTime>2019-11-27T16:35:38.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>98.936813</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
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e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDa
te><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>99.316667</price><volume>89385</volume><tradeTime>2019-12-
04T16:37:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.91619900000001</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-06+00:00</tradeDate><table3><row><startTime>2019-12-06
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.290000000000
01</price><volume>25815</volume><tradeTime>2019-12-06T16:35:44.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>98.860077</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</t
radeDate><table3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>99.240984</price><volume>121074</volume><tradeTime>2
019-12-10T16:37:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.842628</ref
Px></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T
15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.2474189999999
9</price><volume>61533</volume><tradeTime>2019-12-11T16:34:13.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>99.121803</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tr
adeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>99.242564</price><volume>77409</volume><tradeTime>201
9-12-12T16:39:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.109528</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.21166700000001<
/price><volume>83337</volume><tradeTime>2019-12-13T16:38:25.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>1</tradingPlatform><refPx>99.053528</refPx></row></table3><table4><row><simpleA
vgPx>99.360833</simpleAvgPx><avgPx>99.26903799999999</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1032
39.800003</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>52000</medianFilledVolume><med
ianOrderedVolume>52000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>99.208333</price><volume>23809</vol
ume><tradeTime>2019-12-16T16:38:23.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>99.044533</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><start
Time>2019-12-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
99.23999999999999</price><volume>99240</volume><tradeTime>2019-12-17T16:35:42.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>99.029602</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>99.22</price><volume>73422</volume><t
radeTime>2019-12-18T16:36:01.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.2
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28722</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2
019-12-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.253
333</price><volume>29775</volume><tradeTime>2019-12-23T16:36:42.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>99.27014200000001</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27
+00:00</tradeDate><table3><row><startTime>2019-12-27T15:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>99.25</price><volume>9925</volume><tradeTim
e>2019-12-27T16:33:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.284103</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>PG 2.45 
11/03/26</name><identifier><ID>US742718ER62</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BNFP 2.077 
11/02/21</name><identifier><ID>USF12033TM29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>CDRSM 6  3/4  
11/01/21</name><identifier><ID>XS1513765922</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EQM 4  1/8  
12/01/26</name><identifier><ID>US26885BAB62</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CENCHI 6  3/4  
11/08/21</name><identifier><ID>XS1512966372</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AUTODI 4  3/8  
05/01/22</name><identifier><ID>XS1517169899</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table3><row><startTime>2019-11-01T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.90000000000001</price><volume>579420</volume><tradeTime>
2019-11-01T09:59:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.5481000000
0001</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.3</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.3</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>7.299</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
7.299</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>NWL 3  3/4  
10/01/21</name><identifier><ID>XS1389996882</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>890000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BAC
2.151 
11/09/20</name><identifier><ID>US06051GGB95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LABFP Float 
07/01/22</name><identifier><ID>XS1516322200</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table3><row><startTime>2019-12-13T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.1</price><volume>100100</volume><tradeTime>2019-12-13T1
2:29:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.5288</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.744</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.744</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>27.001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27.0
01</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>BGCP 5  1/8  
05/27/21</name><identifier><ID>US05541TAH41</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RALFP 4 
11/23/20</name><identifier><ID>CH0341440326</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>ACAFP Float 
PERP</name><identifier><ID>FR0000165912</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>57500</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><tabl
e6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
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mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:
00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</t
radeDate><table4><row><simpleAvgPx>74.0025</simpleAvgPx><avgPx>74.0025</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>5328180</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3600000</medianFil
ledVolume><medianOrderedVolume>3600000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8365</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.8365</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>ACAFP Float 
PERP</name><identifier><ID>FR0000584997</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTime>2019
-11-29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>69</price
><volume>5259</volume><tradeTime>2019-11-29T10:57:24.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tra
dingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.578</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.578</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>115</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>115</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>GS 3  1/2  
11/16/26</name><identifier><ID>US38145GAH39</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GAZP
RU 3  1/8  
11/17/23</name><identifier><ID>XS1521039054</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table3><row><startTime>2019-12-23T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>109.6</price><volume>219200</volume><tradeTime>2019-12-23T1
5:19:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>109.82925</refPx></row></
table3><table4><row><simpleAvgPx>109.625</simpleAvgPx><avgPx>109.625</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>438500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
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aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledV
olume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>ABBV 1  3/8  
05/17/24</name><identifier><ID>XS1520899532</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.4</price><volume>104400</volume><tradeTime>2019-11-29T1
4:02:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.5507</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>MYL 1  1/4  
11/23/20</name><identifier><ID>XS1492457236</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
4</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T13:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>101.15</price><volume>303450</vol
ume><tradeTime>2019-11-13T14:45:43.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refP
x>101.0904</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.60
3</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.603</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>SKFP 0 
11/17/21</name><identifier><ID>FR0013218807</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZNFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>191.25</price><volume>4972</volume><tradeTime>2019-10-01T10
:24:53.000000+00:00</tradeTime><refPx>192.678101</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-29+00:00</tradeDate><table3><row><startTime>2019-10-29T
15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>192.25</price><v
olume>8580</volume><tradeTime>2019-10-29T16:35:48.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradin
gPlatform><refPx>191.385498</refPx></row></table3><table6><row><numOrdRfq>4</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>4463</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><
row><startTime>2019-11-04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>191.95</price><volume>5629</volume><tradeTime>2019-11-04T09:45:43.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>2</tradingPlatform><refPx>192.370804</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-08+00:00</tradeDate><table4><row><simpleAvgPx>191.333333</simpleAvgPx><avgPx>
191.5</avgPx><highPx>192</highPx><lowPx>191</lowPx></row></table4><table6><row><
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numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>26810</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>3500</medianFilledVolume><medianOrderedVolume>3
500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.854</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>COGARD 5  5/8  
12/15/26</name><identifier><ID>XS1512953040</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNLR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BAYN
GR 5  5/8  
11/22/19</name><identifier><ID>DE000A189FZ7</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFGFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>CS 3.45 
04/16/21</name><identifier><ID>US225433AM38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>450000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>DAMMES 1 
12/01/23</name><identifier><ID>XS1492150260</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.315</price><volume>99315</volume><tradeTime>2019-11-04T1
6:18:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.682</refPx></row></tab
le3><table4><row><simpleAvgPx>99.3</simpleAvgPx><avgPx>99.3</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>198600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><me
dianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2
019-11-25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.444
99999999999</price><volume>994450</volume><tradeTime>2019-11-25T12:05:37.000000+
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00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>99.67</refPx></row></table3><table4><row
><simpleAvgPx>99.43000000000001</simpleAvgPx><avgPx>99.43000000000001</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>1988600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFill
edVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>BBDBCN 8  3/4  
12/01/21</name><identifier><ID>USC10602BB24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><r
ow><startTime>2019-12-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>108.5</price><volume>21700</volume><tradeTime>2019-12-03T16:07:25.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>1</tradingPlatform><refPx>108.454803</refPx></row></table3><tabl
e6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrdere
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dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.187</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.187</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-09+00:00</tradeDate><table3><row><startTime>2019-12-09T11:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>109.15</price><volume>109150</volume><t
radeTime>2019-12-09T13:04:33.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>108.
246399</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.759</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.759</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>2.36</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>2.36</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CPCHEM 3.4 
12/01/26</name><identifier><ID>USU16708AK26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CS 4.55 
04/17/26</name><identifier><ID>US225433AR25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SESGFP 5  5/8  
PERP</name><identifier><ID>XS1405765659</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>T 1
 3/4  
11/30/21</name><identifier><ID>US912828U659</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>19000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ITVLN
2 
12/01/23</name><identifier><ID>XS1525536840</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.144</price><volume>424576</volume><tradeTime>2019-10-01
T12:54:28.000000+00:00</tradeTime><refPx>105.63405</refPx></row></table3><table4
><row><simpleAvgPx>106.149</simpleAvgPx><avgPx>106.149</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>84
9192</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianO
rderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.3435</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>0.3435</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>224</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>224</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>IBESM 1 
03/07/24</name><identifier><ID>XS1527758145</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table3><row><startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104</price><volume>104000</volume><tradeTime>2019-11-20T16:
22:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>103.8872</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>ATOSTR 1  3/4  
02/01/27</name><identifier><ID>XS1528093799</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UNITYL 3.86 
11/30/21</name><identifier><ID>XS1525419617</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFUAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CONGR 0 
02/05/20</name><identifier><ID>XS1529561182</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTZNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>100.11</price><volume>300330</vo
lume><tradeTime>2019-11-04T15:50:07.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>100.0482</refPx></row></table3><table4><row><simpleAvgPx>100.1</simpleAvgPx><
avgPx>100.1</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecT
rades>2</numExecTrades><totalValue>600600</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolum
e>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
></instrumentRtsTables><instrumentRtsTables><table2><name>LXSGR 4  1/2  
12/06/76</name><identifier><ID>XS1405763019</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
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mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>CETFIN 1.423 
12/06/21</name><identifier><ID>XS1529934801</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table3><row><startTime>2019-10-25T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.6</price><volume>102600</volume><tradeTime>2019-10-25T1
1:36:51.000000+00:00</tradeTime><refPx>102.71395</refPx></row></table3><table4><
row><simpleAvgPx>102.61</simpleAvgPx><avgPx>102.61</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>205220
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrder
edVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.1185</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0.1185</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
0.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>TCGLN 6  1/4  
06/15/22</name><identifier><ID>XS1531306717</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>KLESIA 5  3/8  
12/08/26</name><identifier><ID>FR0013222551</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table3><row><startTime>2019-10-23T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.35</price><volume>216700</volume><tradeTime>2019-10-23T
14:41:40.000000+00:00</tradeTime><refPx>106.9291</refPx></row></table3><table4><
row><simpleAvgPx>107.8</simpleAvgPx><avgPx>107.8</avgPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>431200</
totalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.273</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.273</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>BACR 1  7/8  
12/08/23</name><identifier><ID>XS1531174388</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table4><row><simpleAvgPx>105.55</simpleAvgPx><avgPx>105.55</avgPx></row></tab
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le4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>8444000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolume
><medianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.522</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.522</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>5.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>5.5</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>JPM Float 
01/15/23</name><identifier><ID>US48128BAC54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>CTLT 4  3/4  
12/15/24</name><identifier><ID>XS1531338678</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.4</price><volume>102400</volume><tradeTime>2019-10-11T1
4:02:19.000000+00:00</tradeTime><refPx>102.8498</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.173</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.173</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>F 5.291 
12/08/46</name><identifier><ID>US345370CS72</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>F 4.346 
12/08/26</name><identifier><ID>US345370CR99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
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ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>407000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>36500</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3><
row><startTime>2019-10-25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>99.8</price><volume>99800</volume><tradeTime>2019-10-25T14:18:20.00000
0+00:00</tradeTime><refPx>99.55755000000001</refPx></row></table3><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.2
65</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.265</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00
:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>11000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>49000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>32000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>37500</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>6500</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
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<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>13000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>145000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>UCGIM Float 
07/15/20</name><identifier><ID>IT0004917917</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.37</price><volume>20274</volume><tradeTime>2019-10-02T1
5:48:58.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-03+00:00</tradeDate><table3><row><startTime>2019-10-03T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35</price><volu
me>2027</volume><tradeTime>2019-10-03T15:44:46.000000+00:00</tradeTime></row></t
able3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate>
<table3><row><startTime>2019-10-09T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>101.37</price><volume>15002</volume><tradeTime>2019-10-09T15:
39:03.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>14800</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.28</price><volume
>6076</volume><tradeTime>2019-10-22T15:44:13.000000+00:00</tradeTime></row></tab
le3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>6000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><t
able3><row><startTime>2019-10-29T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>101.25</price><volume>5062</volume><tradeTime>2019-10-29T16:42:
17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
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ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</trade
Date><table3><row><startTime>2019-10-30T15:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>101.27</price><volume>4050</volume><tradeTime>2019-10-30
T16:48:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00
</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>101.248247</price><volume>98210</volume><tradeTim
e>2019-11-04T16:41:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>101.27</price><volume>5063</volume><t
radeTime>2019-11-05T16:40:57.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T15:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>101.27</price><volume>7291</vo
lume><tradeTime>2019-11-06T16:41:41.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></ro
w></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTime>2019-11-08T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.26</price><volume>1
3163</volume><tradeTime>2019-11-08T16:39:20.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-11+00:00</tradeDate><table3><row><startTime>2019-11-11
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.27</price><
volume>6076</volume><tradeTime>2019-11-11T16:33:29.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><startTime>201
9-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.25</
price><volume>1012</volume><tradeTime>2019-11-19T16:41:29.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1
</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startT
ime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
01.23</price><volume>12147</volume><tradeTime>2019-11-20T16:38:19.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row
><startTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>101.2</price><volume>20240</volume><tradeTime>2019-11-26T16:40:47.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><tabl
e3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>101</price><volume>5656</volume><tradeTime>2019-12-04T16:38:33.000
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000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><
table3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>101.058333</price><volume>14552</volume><tradeTime>2019-12-10T
16:37:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00<
/tradeDate><table3><row><startTime>2019-12-11T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>101.09</price><volume>18196</volume><tradeTime>201
9-12-11T16:35:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-1
3+00:00</tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>101.01</price><volume>2020</volume><tradeT
ime>2019-12-13T16:35:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>101.13</price><volume>10113</volume
><tradeTime>2019-12-20T16:44:14.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ERAFP 4 
PERP</name><identifier><ID>FR0013204492</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><r
ow><startTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>54</price><volume>116</volume><tradeTime>2019-11-26T16:42:14.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>2</tradingPlatform><refPx>51.848148</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>215</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.
615</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.615</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>12</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>12</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><ro
w><startTime>2019-12-13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>53.9</price><volume>231</volume><tradeTime>2019-12-13T16:06:25.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>52.772308</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.749</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.749</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>76.00
1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>76.001</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>SCHUBR 6  1/4  
12/15/23</name><identifier><ID>XS1533933039</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS 2.3 
12/13/19</name><identifier><ID>US38145GAJ94</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BRYFO 3  3/4  
12/22/21</name><identifier><ID>BE6291563466</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>CHGRAU 8  3/4  
PERP</name><identifier><ID>XS1519630484</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ISPIM 1  3/4  
07/31/20</name><identifier><ID>IT0005029175</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.75</price><volume>20150</volume><tradeTime>2019-10-02T1
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5:46:22.000000+00:00</tradeTime><refPx>100.983803</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table3><row>
<startTime>2019-10-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>100.863333</price><volume>90776</volume><tradeTime>2019-10-04T15:38:12.000
000+00:00</tradeTime><refPx>100.985397</refPx></row></table3><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>90000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>
2019-10-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8
9</price><volume>20178</volume><tradeTime>2019-10-07T15:34:30.000000+00:00</trad
eTime><refPx>100.882698</refPx></row></table3><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.86</price><volum
e>20172</volume><tradeTime>2019-10-08T15:40:02.000000+00:00</tradeTime><refPx>10
0.978798</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>100.86</price><volume>20172</volume
><tradeTime>2019-10-09T15:33:33.000000+00:00</tradeTime><refPx>100.970299</refPx
></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00<
/tradeDate><table3><row><startTime>2019-10-10T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>100.85</price><volume>50425</volume><tradeTime>201
9-10-10T15:35:15.000000+00:00</tradeTime><refPx>101.023804</refPx></row></table3
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><tab
le3><row><startTime>2019-10-11T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>100.82</price><volume>20164</volume><tradeTime>2019-10-11T15:43:1
0.000000+00:00</tradeTime><refPx>100.940102</refPx></row></table3><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table3><row><start
Time>2019-10-14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
100.8</price><volume>30240</volume><tradeTime>2019-10-14T15:39:04.000000+00:00</
tradeTime><refPx>100.867897</refPx></row></table3><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><startTime>2019-10-15T
15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.82</price><v
olume>100820</volume><tradeTime>2019-10-15T15:45:18.000000+00:00</tradeTime><ref
Px>100.7677</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>100.81</price><volume>10081</vo
lume><tradeTime>2019-10-16T15:36:59.000000+00:00</tradeTime><refPx>100.867203</r
efPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00
:00</tradeDate><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>100.77</price><volume>100770</volume><tradeTim
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e>2019-10-17T15:40:28.000000+00:00</tradeTime><refPx>100.837502</refPx></row></t
able3><table4><row><simpleAvgPx>100.91</simpleAvgPx><avgPx>100.885294</avgPx></r
ow></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>171505</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>85000</medianFilledV
olume><medianOrderedVolume>85000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T13:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>100.78</price><volume>100
780</volume><tradeTime>2019-10-21T15:18:32.000000+00:00</tradeTime><refPx>100.84
0897</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-24+00:00</tradeDate><table3><row><startTime>2019-10-24T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>100.802353</price><volume>171363</volu
me><tradeTime>2019-10-24T15:36:01.000000+00:00</tradeTime><refPx>100.8535</refPx
></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>170000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00
</tradeDate><table3><row><startTime>2019-10-28T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>100.77</price><volume>20154</volume><tradeTime>20
19-10-28T16:36:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8311</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-31+00:00</tradeDate><table3><row><startTime>2019-10-31T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volu
me>10080</volume><tradeTime>2019-10-31T16:37:08.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform><refPx>100.862099</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><tabl
e3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>100.826</price><volume>50413</volume><tradeTime>2019-11-04T16:51:3
4.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>100.790497</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>100.818</price><volume>50409</vo
lume><tradeTime>2019-11-05T16:36:52.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>100.886299</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><sta
rtTime>2019-11-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>100.81</price><volume>10081</volume><tradeTime>2019-11-06T16:35:45.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>1</tradingPlatform><refPx>100.842102</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+0
0:00</tradeDate><table3><row><startTime>2019-11-07T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>100.797222</price><volume>181434</volume><tra
deTime>2019-11-07T16:42:17.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.84
8198</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table3><row><startTime>20
19-11-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.79<
/price><volume>20158</volume><tradeTime>2019-11-11T16:38:47.000000+00:00</tradeT
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ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>1</tradingPlatform><refPx>100.814102</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tra
deDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>100.77</price><volume>50385</volume><tradeTime>2019-11
-12T16:40:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.813202</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.75</price><volume
>100750</volume><tradeTime>2019-11-14T16:44:28.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>100.809898</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table
3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>100.78</price><volume>20156</volume><tradeTime>2019-11-18T16:36:47.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>1</tradingPlatform><refPx>100.791199</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>100.78</price><volume>30234</volum
e><tradeTime>2019-11-19T16:40:16.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
100.810501</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startT
ime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
00.78</price><volume>80624</volume><tradeTime>2019-11-20T16:37:30.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>100.776497</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:0
0</tradeDate><table3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>100.79</price><volume>10079</volume><tradeTime>2
019-11-21T16:42:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8032</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.76</price><vo
lume>10076</volume><tradeTime>2019-11-26T16:37:59.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform><refPx>100.781097</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><ta
ble3><row><startTime>2019-11-28T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>100.9</price><volume>10090</volume><tradeTime>2019-11-28T16:41:0
2.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>100.753799</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12-03T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>100.73</price><volume>20146</vol
ume><tradeTime>2019-12-03T16:36:45.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
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x>100.750298</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><star
tTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>100.74</price><volume>10074</volume><tradeTime>2019-12-04T16:37:19.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>100.773102</refPx></row></table3><table4><row
><simpleAvgPx>100.795</simpleAvgPx><avgPx>100.795</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20159</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>10000</medianFilledVolume><medianOrderedV
olume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.65</price><volu
me>70455</volume><tradeTime>2019-12-12T16:39:12.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform><refPx>100.711197</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><tabl
e3><row><startTime>2019-12-16T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>100.65</price><volume>10065</volume><tradeTime>2019-12-16T16:38:18
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>100.683098</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>100.655</price><volume>201310</vo
lume><tradeTime>2019-12-17T16:35:37.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>100.686699</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><sta
rtTime>2019-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>100.65</price><volume>30195</volume><tradeTime>2019-12-20T16:36:36.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>1</tradingPlatform><refPx>100.757004</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+0
0:00</tradeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>100.63</price><volume>100630</volume><tradeTi
me>2019-12-23T16:36:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.757599
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ISPIM 1  3/4  
09/16/20</name><identifier><ID>IT0005039794</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.48</price><volume>30144</volume><tradeTime>2019-10-01T1
5:38:42.000000+00:00</tradeTime><refPx>101.260101</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><row>
<startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>100.8</price><volume>10080</volume><tradeTime>2019-10-03T15:53:05.000000+0
0:00</tradeTime><refPx>101.270401</refPx></row></table3><table6><row><numOrdRfq>
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2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019-
10-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.54</pr
ice><volume>10054</volume><tradeTime>2019-10-04T15:38:12.000000+00:00</tradeTime
><refPx>101.374901</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>101.25</price><volume>101
25</volume><tradeTime>2019-10-14T15:39:05.000000+00:00</tradeTime><refPx>101.238
899</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-17+00:00</tradeDate><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>101</price><volume>20200</volume><tradeT
ime>2019-10-17T15:40:29.000000+00:00</tradeTime><refPx>101.223602</refPx></row><
/table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDa
te><table3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>101.49</price><volume>10149</volume><tradeTime>2019-10-18T
15:41:13.000000+00:00</tradeTime><refPx>101.252899</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table3><row
><startTime>2019-10-21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>101.49</price><volume>30447</volume><tradeTime>2019-10-21T15:18:38.000000
+00:00</tradeTime><refPx>101.231903</refPx></row></table3><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startTime>201
9-10-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</pri
ce><volume>20200</volume><tradeTime>2019-10-23T15:39:14.000000+00:00</tradeTime>
<refPx>101.218102</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-31+00:00</tradeDate><table3><row><startTime>2019-10-31T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>101.224</price><volume>506
12</volume><tradeTime>2019-10-31T16:37:09.000000+00:00</tradeTime><tradingSystem
>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfor
m><refPx>101.246201</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><ro
w><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>101.24</price><volume>20248</volume><tradeTime>2019-11-04T16:51:35.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>1</tradingPlatform><refPx>101.152298</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-05+00:00</tradeDate><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>101.24</price><volume>60744</volume><tr
adeTime>2019-11-05T16:36:53.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.2
63496</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTime>2
019-11-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.24
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</price><volume>60744</volume><tradeTime>2019-11-06T16:35:46.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>101.211197</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tr
adeDate><table3><row><startTime>2019-11-07T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>101.22</price><volume>10122</volume><tradeTime>2019-1
1-07T16:42:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.221901</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTime>2019-11-08T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.23</price><volum
e>30369</volume><tradeTime>2019-11-08T16:37:31.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>101.1334</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table3>
<row><startTime>2019-11-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>101.14</price><volume>40456</volume><tradeTime>2019-11-11T16:38:48.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>101.175903</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>101.18</price><volume>121416</volume
><tradeTime>2019-11-12T16:40:29.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>1
01.1745</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime
>2019-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.
19</price><volume>10119</volume><tradeTime>2019-11-18T16:36:48.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>101.106903</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</
tradeDate><table3><row><startTime>2019-11-19T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>101.2</price><volume>20240</volume><tradeTime>2019-
11-19T16:40:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.134903</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.198</price><vol
ume>50599</volume><tradeTime>2019-11-20T16:37:31.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>101.094101</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><tab
le3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>101</price><volume>20200</volume><tradeTime>2019-11-21T16:42:28.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>101.1278</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>101.32</price><volume>10132</volume><
tradeTime>2019-11-22T16:34:38.000000+00:00</tradeTime><tradingSystem>H</tradingS
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ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101
.115799</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><startTime
>2019-11-27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.
15</price><volume>30345</volume><tradeTime>2019-11-27T16:35:35.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>101.0961</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tr
adeDate><table3><row><startTime>2019-11-29T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>101.16</price><volume>20232</volume><tradeTime>2019-1
1-29T16:45:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.053101</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-02+00:00</tradeDate><table3><row><startTime>2019-12-02T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>2
0200</volume><tradeTime>2019-12-02T16:45:52.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>101.0467</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+0
0:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>100.98</price><volume>60588</volume><tradeTim
e>2019-12-16T16:38:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.999496<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12
-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.985</pri
ce><volume>100985</volume><tradeTime>2019-12-17T16:35:38.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>100.997597</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeD
ate><table3><row><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>100.97</price><volume>50485</volume><tradeTime>2019-12-18
T16:35:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.076103</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.96</price><volume>10
096</volume><tradeTime>2019-12-19T16:35:58.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>101.099403</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><r
ow><startTime>2019-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>100.96</price><volume>50480</volume><tradeTime>2019-12-20T16:36:37.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>101.085701</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00<
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/startTime><sizeRange>1</sizeRange><price>100.946667</price><volume>30284</volum
e><tradeTime>2019-12-23T16:36:39.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
101.084602</refPx></row></table3><table4><row><simpleAvgPx>101.013333</simpleAvg
Px><avgPx>101</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExe
cTrades>2</numExecTrades><totalValue>50500.00001</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>25000</medianFilledVolume><medianOrderedVolume>25000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table3><row><s
tartTime>2019-12-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>100.96</price><volume>10096</volume><tradeTime>2019-12-30T16:49:18.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>101.086502</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>PROKON 3  1/2  
06/25/30</name><identifier><ID>DE000A2AASM1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>89</price><volume>697760</volume><tradeTime>2019-10-14T13:0
7:12.000000+00:00</tradeTime><refPx>88.955078</refPx></row></table3><table4><row
><simpleAvgPx>88.95</simpleAvgPx><avgPx>88.95</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1394736</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianFilledVolume>784000</medianFilledVolume><medianOrderedVo
lume>784000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.205</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.205</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36.5</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36.5</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ENELGX 7.325 
02/01/37</name><identifier><ID>US29244TAB70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SWEDA 6 
PERP</name><identifier><ID>XS1535953134</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>CICFP Float 
PERP</name><identifier><ID>FR0000584377</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><t
able6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>64767</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestT
oQuoteSecs>31.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22.5</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>TEWOOG 4  1/2  
12/16/19</name><identifier><ID>XS1529757830</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>CLW 5  3/8  
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02/01/25</name><identifier><ID>USU18510AD60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACAFP 1  7/8  
12/20/26</name><identifier><ID>XS1538284230</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>109</price><volume>109000</volume><tradeTime>2019-11-29T14:
02:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>109.12605</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>SOCGEN 1 
04/01/22</name><identifier><ID>XS1538867760</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.1</price><volume>102100</volume><tradeTime>2019-11-29T1
4:02:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.21915</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>NE 7  3/4  
01/15/24</name><identifier><ID>US65504LAP22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>57000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HLDE
RP 4  3/4  
12/19/22</name><identifier><ID>XS1535055195</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MEDTRE 1.1 
07/21/20</name><identifier><ID>XS1170318379</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RNMGR 3  1/2  
07/27/22</name><identifier><ID>XS1223161651</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
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elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UCGIM Float 
02/16/22</name><identifier><ID>IT0005067027</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.02</price><volume>12122</volume><tradeTime>2019-10-01T1
5:42:38.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>12000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-03+00:00</tradeDate><table3><row><startTime>2019-10-03T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.02</price><volu
me>6061</volume><tradeTime>2019-10-03T15:44:59.000000+00:00</tradeTime></row></t
able3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>6000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate>
<table3><row><startTime>2019-10-08T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>101.14</price><volume>12136</volume><tradeTime>2019-10-08T15:
46:54.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>12000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.14</price><volume
>6068</volume><tradeTime>2019-10-09T15:38:58.000000+00:00</tradeTime></row></tab
le3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>6000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><t
able3><row><startTime>2019-10-10T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>101.14</price><volume>12136</volume><tradeTime>2019-10-10T15:45
:58.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>12000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-24+00:00</tradeDate><table3><row><startTime>2019-10-24T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.14</price><volume>4
2478</volume><tradeTime>2019-10-24T15:40:48.000000+00:00</tradeTime></row></tabl
e3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>42000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><t
able3><row><startTime>2019-10-25T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>101.214286</price><volume>42509</volume><tradeTime>2019-10-25T1
5:42:33.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>42000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.5</price><volum
e>6090</volume><tradeTime>2019-10-28T16:41:11.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-
30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.17</price
><volume>12140</volume><tradeTime>2019-10-30T16:48:59.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
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mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>
2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.1
5</price><volume>42483</volume><tradeTime>2019-11-04T16:41:25.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table3><row><st
artTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>101.15</price><volume>6069</volume><tradeTime>2019-11-05T16:41:01.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><
row><startTime>2019-11-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>101.14</price><volume>30342</volume><tradeTime>2019-11-07T16:37:24.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><
table3><row><startTime>2019-11-08T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>101.198</price><volume>60718</volume><tradeTime>2019-11-08T16:
39:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tr
adeDate><table3><row><startTime>2019-11-11T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>101.21</price><volume>60726</volume><tradeTime>2019-1
1-11T16:33:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+0
0:00</tradeDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>101.205714</price><volume>85012</volume><trad
eTime>2019-11-12T16:45:57.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>101.2</price><volume>6072</volume
><tradeTime>2019-11-13T16:57:34.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></
table3><table4><row><simpleAvgPx>101.32</simpleAvgPx><avgPx>101.392</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>30417.6</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>15000</medianFilledVo
lume><medianOrderedVolume>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>101.19</price><volume>3035
7</volume><tradeTime>2019-11-14T16:40:39.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
></row></table3><table4><row><simpleAvgPx>101.3575</simpleAvgPx><avgPx>101.51043
5</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>700422</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>345000</
medianFilledVolume><medianOrderedVolume>345000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.706</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.706</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTime
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>2019-11-15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.
195454</price><volume>66788</volume><tradeTime>2019-11-15T16:46:12.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><ro
w><startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>101.31</price><volume>6078</volume><tradeTime>2019-11-20T16:38:35.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><tab
le3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>101.18</price><volume>12141</volume><tradeTime>2019-11-21T16:39:3
7.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeD
ate><table3><row><startTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>101.18</price><volume>30354</volume><tradeTime>2019-11-22
T16:44:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00
</tradeDate><table3><row><startTime>2019-12-02T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>101</price><volume>30300</volume><tradeTime>2019-
12-02T16:41:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><r
ow><simpleAvgPx>101.25</simpleAvgPx><avgPx>101.142857</avgPx></row></table4><tab
le6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>424
80</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>21000</medianFilledVolume><medianOrde
redVolume>21000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-0
4+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>100.7</price><volume>1057350</volume><trad
eTime>2019-12-04T16:15:42.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform></row></table3
><table4><row><simpleAvgPx>100.79</simpleAvgPx><avgPx>100.707869</avgPx></row></
table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tot
alValue>1105772.4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>549000</medianFilledVo
lume><medianOrderedVolume>549000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-05+00:00</tradeDate><table3><row><startTime>2019-12-05T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>100.9</price><volume>6054
</volume><tradeTime>2019-12-05T16:40:45.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-06+00:00</tradeDate><table3><row><startTime>2019-12-06T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.91</price><volu
me>24218</volume><tradeTime>2019-12-06T16:38:00.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-1
2-09T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35</pri
ce><volume>808773</volume><tradeTime>2019-12-09T09:53:53.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2<
/tradingPlatform></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
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dianOrderedVolume>798000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><tabl
e3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>100.9</price><volume>24216</volume><tradeTime>2019-12-10T16:37:22.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table3><row><startTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.9</price><volume>6054</volume><tradeTime>2019-12-11T16:
35:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tr
adeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>100.92</price><volume>6055</volume><tradeTime>2019-12
-12T16:42:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00
:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>101.03</price><volume>6061</volume><tradeTime>
2019-12-16T16:43:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-23+00:00</tradeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>101.118</price><volume>30335</volume><t
radeTime>2019-12-23T16:35:56.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>HPE 3.6 
10/15/20</name><identifier><ID>US42824CAG42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RENAUL 0  3/4  
01/12/22</name><identifier><ID>FR0013230737</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table3><row><startTime>2019-10-30T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.86</price><volume>60516</volume><tradeTime>2019-10-30T0
9:47:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.86695</refPx></row></
table3><table4><row><simpleAvgPx>100.855</simpleAvgPx><avgPx>100.855</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>121026</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>60000</medianFilledVo
lume><medianOrderedVolume>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>32.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32.5</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T11:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.2</price><volume>10
1200</volume><tradeTime>2019-12-17T13:21:07.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatf
orm><refPx>101.06975</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
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<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.589</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.589</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><ta
ble3><row><startTime>2019-12-19T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>100.95</price><volume>252375</volume><tradeTime>2019-12-19T16:30
:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>101.04095</refPx></row></tabl
e3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BACR 3.684 
01/10/23</name><identifier><ID>US06738EAS46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DAIGR 2.85 
01/06/22</name><identifier><ID>USU2339CCP15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACR Float 
01/10/23</name><identifier><ID>US06738EAT29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>PGB Float 
11/30/21</name><identifier><ID>PTOTVIOE0006</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table3><row><startTime>2019-10-31T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.341</price><volume>782557</volume><tradeTime>2019-10-31
T14:02:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.174103</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table3><row><st
artTime>2019-11-14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>104.15</price><volume>260375</volume><tradeTime>2019-11-14T10:03:24.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>104.012802</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>3.204</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>3.204</medianTimeAcceptToExecSecs><mean
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TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><startTime>2019-1
1-27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.169</pr
ice><volume>1041690</volume><tradeTime>2019-11-27T14:18:39.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform><refPx>103.977203</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>3.093</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>3.093</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00<
/tradeDate><table3><row><startTime>2019-12-12T13:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>104.112</price><volume>1041120</volume><tradeTime>
2019-12-12T13:43:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.049896</r
efPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>KEADGR 7  7/8  
07/31/23</name><identifier><ID>USU6839PAA31</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACAFP 3  3/8  
01/10/22</name><identifier><ID>US22536PAA93</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACAFP Float 
01/10/22</name><identifier><ID>US22536PAC59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LLOYDS 3  3/4  
01/11/27</name><identifier><ID>US53944YAD58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F Float 
01/09/20</name><identifier><ID>US345397YF47</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F 3.81 
01/09/24</name><identifier><ID>US345397YG20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DTEKUA 10  3/4  
12/31/24</name><identifier><ID>XS1543030222</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>MLFP 0 
01/10/22</name><identifier><ID>FR0013230745</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F 0.869 
09/13/21</name><identifier><ID>XS1548776498</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>99.90000000000001</price><volume>
99900</volume><tradeTime>2019-11-04T15:50:09.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>99.92435</refPx></row></table3><table4><row><simpleAvgPx>99.875</sim
pleAvgPx><avgPx>99.875</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRf
q><numExecTrades>2</numExecTrades><totalValue>199750</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BRK 0  1/4 
01/17/21</name><identifier><ID>XS1548792420</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISOLUX 6 
12/30/21</name><identifier><ID>XS1527710963</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BZLNZ Float 
01/13/20</name><identifier><ID>XS1548963252</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OILFLO 12 
01/13/22</name><identifier><ID>XS1539823093</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DAVNAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NESNVX 2  3/8  
01/18/22</name><identifier><ID>XS1550117342</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CMZB 4 
03/30/27</name><identifier><ID>DE000CZ40LW5</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>285000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>MMC 2  3/4  
01/30/22</name><identifier><ID>US571748BB78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-15+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>DT 3.6 
01/19/27</name><identifier><ID>USN27915AS11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DT 
2.225 
01/17/20</name><identifier><ID>USN27915AN24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AGGHOL 5 
08/10/21</name><identifier><ID>DE000A184P98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPCEGP 1  1/8  
01/18/23</name><identifier><ID>FR0013231743</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.85</price><volume>102850</volume><tradeTime>2019-11-29T
14:02:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.96915</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>BASGR 2  1/2  
01/18/22</name><identifier><ID>XS1551001768</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXCB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACR 3  1/8  
01/17/24</name><identifier><ID>XS1550975079</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NSANY 2.8 
01/13/22</name><identifier><ID>USU65478BA30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AXASA 5  1/8  
01/17/47</name><identifier><ID>XS1550938978</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>BPCLIN 4  3/8  
01/18/27</name><identifier><ID>XS1548865911</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GM 3.45 
01/14/22</name><identifier><ID>US37045XBS45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.063</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.063</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
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><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>TTMTIN 2.2 
01/15/24</name><identifier><ID>XS1551347393</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>108500</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>203500</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00<
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/tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>115000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</
tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>STAN
LN 7  3/4  
PERP</name><identifier><ID>USG84228CX43</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>CLNXSM 2  7/8  
04/18/25</name><identifier><ID>XS1551726810</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table3><row><startTime>2019-10-24T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>109.45</price><volume>218900</volume><tradeTime>2019-10-24T
14:03:23.000000+00:00</tradeTime><refPx>109.5345</refPx></row></table3><table4><
row><simpleAvgPx>109.5</simpleAvgPx><avgPx>109.517857</avgPx><highPx>109.6</high
Px><lowPx>109.45</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><num
ExecTrades>4</numExecTrades><totalValue>3066500</totalValue><numOrdRfqCancelWith
draw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFille
dVolume>700000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.025</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>20.2002</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>BOCYCY 9  1/4  
01/19/27</name><identifier><ID>XS1551761569</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>TITIM 2  1/2  
07/19/23</name><identifier><ID>XS1551678409</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDa
te><table3><row><startTime>2019-11-14T09:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>105.38</price><volume>632280</volume><tradeTime>2019-11-14
T10:15:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.49735</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>2.859</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>2.859</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>PRYIM 0 
01/17/22</name><identifier><ID>XS1551933010</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table3><row><startTime>2019-10-29T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.7</price><volume>1595200</volume><tradeTime>2019-10-29T1
1:16:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.90175000000001</refPx>
</row><row><startTime>2019-10-29T11:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>99.65000000000001</price><volume>1395100</volume><tradeTime>201
9-10-29T12:10:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.9902</refPx><
/row><row><startTime>2019-10-29T13:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>99.625</price><volume>797000</volume><tradeTime>2019-10-29T14:36
:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>99.82265</refPx></row></table
3><table4><row><simpleAvgPx>99.645</simpleAvgPx><avgPx>99.654167</avgPx><highPx>
99.7</highPx><lowPx>99.59999999999999</lowPx></row></table4><table6><row><numOrd
Rfq>6</numOrdRfq><numExecTrades>5</numExecTrades><totalValue>4783400</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>800000</medianFilledVolume><medianOrderedVolume>800
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.5246</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.54</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+0
0:00</tradeDate><table3><row><startTime>2019-11-04T13:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>99.75</price><volume>498750</volume><tradeTim
e>2019-11-04T15:29:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.01415</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
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DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ACGCAP 
2  7/8  
01/20/22</name><identifier><ID>USU05357AD71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>8000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>FREGR 1  1/2  
01/30/24</name><identifier><ID>XS1554373248</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.5</price><volume>104500</volume><tradeTime>2019-11-29T1
4:02:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.6587</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
></instrumentRtsTables><instrumentRtsTables><table2><name>CHTR 5  1/8  
05/01/27</name><identifier><ID>US1248EPBT92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WFC 3.069 
01/24/23</name><identifier><ID>US949746SK86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FWDINS 6  1/4  
PERP</name><identifier><ID>XS1520804250</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><t
able4><row><simpleAvgPx>103.13</simpleAvgPx><avgPx>103.13</avgPx></row></table4>
<table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue
>412520</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medi
anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>CCAMA 6 
01/23/27</name><identifier><ID>FR0013232444</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFODN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table3><row><startTime>2019-12-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>126.8</price><volume>1268000</volume><tradeTime>2019-12-02T
15:22:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>127.1054</refPx></row></
table3><table4><row><simpleAvgPx>126.85</simpleAvgPx><avgPx>126.85</avgPx></row>
</table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>2537000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledV
olume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.5395</meanTimeAcceptToEx
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ecSecs><medianTimeAcceptToExecSecs>0.5395</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>3
2</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-12+00:00</tradeDate><table4><row><simpleAvgPx>127.15<
/simpleAvgPx><avgPx>127.15</avgPx></row></table4><table6><row><numOrdRfq>3</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>2543000</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>30.263</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>30.26
3</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tra
deDate><table3><row><startTime>2019-12-18T13:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>127.3</price><volume>1273000</volume><tradeTime>2019-1
2-18T13:34:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>127.8701</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.57</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.57</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>40</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>KR 4.45 
02/01/47</name><identifier><ID>US501044DG38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TEX 5  5/8  
02/01/25</name><identifier><ID>US880779AZ60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BOLFP 2 
01/25/22</name><identifier><ID>FR0013233426</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.46</price><volume>102460</volume><tradeTime>2019-10-02T
13:09:04.000000+00:00</tradeTime><refPx>102.6941</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.776</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>2.776</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T13:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>102.94</price><volume>205880</volume><
tradeTime>2019-10-08T15:03:30.000000+00:00</tradeTime><refPx>102.6947</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>2.122</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>2.122</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>38</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>38</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table3><row><s
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tartTime>2019-11-05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>102.71</price><volume>102710</volume><tradeTime>2019-11-05T10:50:19.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>102.8897</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>2.69</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.69</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeD
ate><table3><row><startTime>2019-11-22T09:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>102.48</price><volume>102480</volume><tradeTime>2019-11-2
2T10:40:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.6018</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>4.023</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>4.023</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-11-25T11
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.42</price><vol
ume>1126620</volume><tradeTime>2019-11-25T12:05:53.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform><refPx>102.58795</refPx></row></table3><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.032</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>4.032</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTime>2019-
11-29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.35</pr
ice><volume>102350</volume><tradeTime>2019-11-29T14:02:29.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1
</tradingPlatform><refPx>102.5645</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16
+00:00</tradeDate><table3><row><startTime>2019-12-16T13:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>102.66</price><volume>102660</volume><trade
Time>2019-12-16T14:32:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.7107
5</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.454</meanTi
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meAcceptToExecSecs><medianTimeAcceptToExecSecs>5.454</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>
2019-12-20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.7
</price><volume>102700</volume><tradeTime>2019-12-20T14:49:11.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>2</tradingPlatform><refPx>102.85155</refPx></row></table3><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.906</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.906</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>ACFP 1  1/4  
01/25/24</name><identifier><ID>FR0013233384</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GUL
INT 3  1/2  
03/25/22</name><identifier><ID>XS1555315768</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GDPOLY 8  1/4  
01/25/20</name><identifier><ID>XS1512652600</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INFBEL 3.95 
03/27/24</name><identifier><ID>BE6235391370</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>116.85</price><volume>584250</volume><tradeTime>2019-10-22T
14:16:50.000000+00:00</tradeTime><refPx>117.2425</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>TEX 5  5/8  
02/01/25</name><identifier><ID>USU88125AC04</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PUMAFN 2.65 
05/14/24</name><identifier><ID>XS1128324164</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUAR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HRINTH 4  1/2  
PERP</name><identifier><ID>XS1555076162</ID><IDType>ISIN</IDType></identifier><c
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lassification><ID>DTFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>FREGR 0 
01/31/24</name><identifier><ID>DE000A2DAHU1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.068</price><volume>198136</volume><tradeTime>2019-11-04T
16:18:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.02889999999999</refPx
></row></table3><table4><row><simpleAvgPx>99.053</simpleAvgPx><avgPx>99.053</avg
Px></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>396212</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</median
FilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>DB 2  1/4  
02/25/21</name><identifier><ID>XS0461370602</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1
9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>LAMON 5  7/8  
01/26/47</name><identifier><ID>XS1556395710</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFOGB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+
00:00</tradeDate><table3><row><startTime>2019-11-19T09:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>109</price><volume>218000</volume><tradeTime
>2019-11-19T10:04:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>108.2971</re
fPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.223</meanTimeAcceptToExecSecs><medianTimeAccept
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ToExecSecs>0.223</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>PEMEX 6  3/4  
09/21/47</name><identifier><ID>US71654QCC42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PEMEX 6  7/8  
08/04/26</name><identifier><ID>US71654QCB68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1800000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>NEMEAN 7  3/8  
02/01/24</name><identifier><ID>XS1554448271</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HONAIR 7  1/8  
PERP</name><identifier><ID>XS1526108235</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ARGID 6 
02/15/25</name><identifier><ID>USG04586AM83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>TechnipFMC 
PLC</name><identifier><ID>GB00BDSFG982</ID><IDType>ISIN</IDType></identifier><cl
assification><ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</
currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><ta
ble6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>7295</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GS 3.85 
01/26/27</name><identifier><ID>US38141GWB66</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS 3 
04/26/22</name><identifier><ID>US38141GWC40</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>GS Float 
04/26/22</name><identifier><ID>US38141GWD23</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PEMEX 4  5/8  
09/21/23</name><identifier><ID>US71654QCD25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>Q 2  3/8  
01/31/22</name><identifier><ID>US748149AM34</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KERP
W 8  3/4  
01/31/22</name><identifier><ID>XS1533923238</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TECD 3.7 
02/15/22</name><identifier><ID>US878237AG14</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPCEGP 3 
07/19/26</name><identifier><ID>FR0013179223</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VEDLN 6  3/8  
07/30/22</name><identifier><ID>USG9328DAM23</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CWAHK 5 
1/4  
02/07/22</name><identifier><ID>XS1556165477</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>ISPIM Float 
10/31/19</name><identifier><ID>IT0004953151</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.09</price><volume>110099</volume><tradeTime>2019-10-01T
15:42:47.000000+00:00</tradeTime><refPx>100.232002</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>110000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><table3><ro
w><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>100.1</price><volume>35035</volume><tradeTime>2019-10-02T15:48:59.000000
+00:00</tradeTime><refPx>100.227898</refPx></row></table3><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>35000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><row><startTime>201
9-10-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.08</
price><volume>20016</volume><tradeTime>2019-10-03T15:45:08.000000+00:00</tradeTi
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me><refPx>100.228104</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019-10-04T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.06</price><volume>1
5009</volume><tradeTime>2019-10-04T15:53:39.000000+00:00</tradeTime><refPx>100.2
20596</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
OrderedVolume>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>100.04</price><volume>2000</volume><tr
adeTime>2019-10-08T15:46:56.000000+00:00</tradeTime><refPx>100.198898</refPx></r
ow></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</trad
eDate><table3><row><startTime>2019-10-10T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>100.04</price><volume>10004</volume><tradeTime>2019-10-
10T15:45:48.000000+00:00</tradeTime><refPx>100.189102</refPx></row></table3><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><
row><startTime>2019-10-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>100.03</price><volume>40012</volume><tradeTime>2019-10-11T15:46:26.000
000+00:00</tradeTime><refPx>100.191399</refPx></row></table3><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>40000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><startTime>
2019-10-15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.0
4</price><volume>10004</volume><tradeTime>2019-10-15T15:59:34.000000+00:00</trad
eTime><refPx>100.1884</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</pri
ce><volume>11998</volume><tradeTime>2019-10-16T15:39:19.000000+00:00</tradeTime>
<refPx>100.186699</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>12000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-17+00:00</tradeDate><table3><row><startTime>2019-10-17T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</price><
volume>87991</volume><tradeTime>2019-10-17T15:49:51.000000+00:00</tradeTime><ref
Px>100.186996</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>88000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-18+00:00</tradeDate><table3><row><startTime>2019-10-18T15:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>99.98</price><volume>24995</vo
lume><tradeTime>2019-10-18T15:41:11.000000+00:00</tradeTime><refPx>100.187798</r
efPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00
:00</tradeDate><table3><row><startTime>2019-10-22T09:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>100.0437</price><volume>464202</volume><tradeT
ime>2019-10-22T09:48:48.000000+00:00</tradeTime><refPx>100.189598</refPx></row><
row><startTime>2019-10-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>99.97</price><volume>14995</volume><tradeTime>2019-10-22T15:44:10.0000
00+00:00</tradeTime><refPx>100.189598</refPx></row></table3><table4><row><simple
AvgPx>100.00685</simpleAvgPx><avgPx>100.041392</avgPx></row></table4><table6><ro
w><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>479198.268
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
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y>0</numOrdRfqModify><medianFilledVolume>239500</medianFilledVolume><medianOrder
edVolume>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>INVCOR 5 
02/01/27</name><identifier><ID>XS1558166861</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CAMEBO 5  3/4  
01/31/27</name><identifier><ID>USG20011AC94</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JIIN 7  1/8  
02/01/22</name><identifier><ID>XS1555346995</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SIXTLE 1  1/8  
02/03/21</name><identifier><ID>DE000A2DADR6</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:0
0</tradeDate><table3><row><startTime>2019-11-20T13:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>100.16</price><volume>300480</volume><tradeTime>
2019-11-20T14:23:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.686</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.201</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>0.201</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ATLIM 1  5/8  
02/03/25</name><identifier><ID>XS1558491855</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDa
te><table3><row><startTime>2019-12-11T11:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>95.59999999999999</price><volume>143400</volume><tradeTime
>2019-12-11T12:01:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>95.5386</ref
Px></row></table3><table4><row><simpleAvgPx>95.50525</simpleAvgPx><avgPx>95.5314
9999999999</avgPx><highPx>95.65000000000001</highPx><lowPx>95.253</lowPx></row><
/table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><to
talValue>859783.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>225000</medianFilledVo
lume><medianOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>ISPIM 1.7 
11/05/20</name><identifier><ID>IT0005042640</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table3><row><startTime>2019-10-08T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.230909</price><volume>44101</volume><tradeTime>2019-10-
08T15:40:02.000000+00:00</tradeTime><refPx>100.464203</refPx></row></table3><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>44000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table3><
row><startTime>2019-10-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>100.29</price><volume>20058</volume><tradeTime>2019-10-09T15:33:33.000
000+00:00</tradeTime><refPx>100.458702</refPx></row></table3><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table3><row><startTime>
2019-10-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2
81818</price><volume>110310</volume><tradeTime>2019-10-10T15:35:16.000000+00:00<
/tradeTime><refPx>100.541</refPx></row></table3><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>110000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.16</price><vo
lume>20032</volume><tradeTime>2019-10-14T15:39:05.000000+00:00</tradeTime><refPx
>100.358002</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>100.27</price><volume>20054</vol
ume><tradeTime>2019-10-16T15:37:00.000000+00:00</tradeTime><refPx>100.046204</re
fPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:
00</tradeDate><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>100.27</price><volume>10027</volume><tradeTime>
2019-10-17T15:40:29.000000+00:00</tradeTime><refPx>100.016502</refPx></row></tab
le3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><
table3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>100.26</price><volume>90234</volume><tradeTime>2019-10-18T15:4
0:54.000000+00:00</tradeTime><refPx>100.053703</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
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umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>90000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table3><row><st
artTime>2019-10-22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>100.36</price><volume>351260</volume><tradeTime>2019-10-22T14:02:03.000000+00
:00</tradeTime><refPx>99.860191</refPx></row><row><startTime>2019-10-22T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>260
78</volume><tradeTime>2019-10-22T15:34:36.000000+00:00</tradeTime><refPx>99.8601
91</refPx></row></table3><table4><row><simpleAvgPx>100.33</simpleAvgPx><avgPx>10
0.355851</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrad
es>2</numExecTrades><totalValue>377338</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1
88000</medianFilledVolume><medianOrderedVolume>26000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3><row><startTime>
2019-10-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3
2</price><volume>10032</volume><tradeTime>2019-10-25T15:37:20.000000+00:00</trad
eTime><refPx>100.078201</refPx></row></table3><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume
>10030</volume><tradeTime>2019-10-30T16:34:04.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>100.104797</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3
><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>100.38</price><volume>8030</volume><tradeTime>2019-11-04T16:51:36.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>99.99870300000001</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>100.5</price><volume>10050</v
olume><tradeTime>2019-11-05T16:37:04.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><re
fPx>100.154297</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><st
artTime>2019-11-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>100.41</price><volume>16065</volume><tradeTime>2019-11-06T16:35:46.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>100.102898</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+
00:00</tradeDate><table3><row><startTime>2019-11-07T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>100.41</price><volume>14057</volume><tradeTi
me>2019-11-07T16:42:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.101997
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table3><row><startTime>2019-1
1-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.38</pri
ce><volume>38144</volume><tradeTime>2019-11-11T16:38:49.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>100.126198</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDa
te><table3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>100.41</price><volume>20082</volume><tradeTime>2019-11-18T
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16:36:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.1362</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>100.42</price><volume>58243
</volume><tradeTime>2019-11-19T16:40:18.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>100.156799</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row>
<startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>100.44</price><volume>4017</volume><tradeTime>2019-11-20T16:37:32.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>100.1194</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+
00:00</tradeDate><table3><row><startTime>2019-11-22T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>100.4375</price><volume>16070</volume><trade
Time>2019-11-22T16:34:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.1465
99</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019
-11-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.03</p
rice><volume>14004</volume><tradeTime>2019-11-25T16:38:31.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1
</tradingPlatform><refPx>100.131599</refPx></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</trade
Date><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>100.474</price><volume>40189</volume><tradeTime>2019-12-
04T16:37:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.149803</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-06+00:00</tradeDate><table3><row><startTime>2019-12-06T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.49</price><volume>
8039</volume><tradeTime>2019-12-06T16:35:43.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>100.123497</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><
row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>100.7</price><volume>18126</volume><tradeTime>2019-12-09T16:36:05.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>100.128601</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>100.4</price><volume>12048</volume><tr
adeTime>2019-12-11T16:34:11.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.1
567</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>201
9-12-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.37</
price><volume>40148</volume><tradeTime>2019-12-19T16:35:59.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
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1</tradingPlatform><refPx>100.226601</refPx></row></table3><table4><row><simpleA
vgPx>100.485</simpleAvgPx><avgPx>100.446667</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60268</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>30000</medianFilledVolume><medianOrderedVolume>
30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</t
radeDate><table3><row><startTime>2019-12-20T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>100.38</price><volume>28106</volume><tradeTime>2019-
12-20T16:36:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.225098</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>MYL 3.95 
06/15/26</name><identifier><ID>US62854AAN46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>POSAV 5  1/2  
PERP</name><identifier><ID>XS1555774014</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><t
able3><row><startTime>2019-11-28T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>103.25</price><volume>206500</volume><tradeTime>2019-11-28T14:4
3:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>102.402199</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>1.01</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>1.01</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>77</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>77</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>MSFT 2.4 
02/06/22</name><identifier><ID>US594918BW38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>AUCHAN 0  5/8  
02/07/22</name><identifier><ID>FR0013236312</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table3><row><startTime>2019-10-30T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.3</price><volume>501500</volume><tradeTime>2019-10-30T1
4:57:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.23365</refPx></row></
table3><table4><row><simpleAvgPx>100.235</simpleAvgPx><avgPx>100.203481</avgPx><
highPx>100.3</highPx><lowPx>100.18</lowPx></row></table4><table6><row><numOrdRfq
>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>18136830</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>3650000</medianFilledVolume><medianOrderedVolume>3650
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.581</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.5600000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26
.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LOUDRE 4 
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02/07/22</name><identifier><ID>XS1560991637</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>175000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>1.246</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.246</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</trad
eDate><table3><row><startTime>2019-10-14T13:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>105.15</price><volume>525750</volume><tradeTime>2019-10
-14T14:57:39.000000+00:00</tradeTime><refPx>105.20455</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>3.79</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>3.79</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
3</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T09:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>105.25</price><volume>105250</volu
me><tradeTime>2019-11-04T11:07:26.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>105.3782</refPx></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.571</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
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eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T11:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>105.76</price><volume>1057600</volum
e><tradeTime>2019-11-12T13:02:28.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
105.44305</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table3><row><startTi
me>2019-11-13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
6</price><volume>1060000</volume><tradeTime>2019-11-13T14:09:27.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>105.40795</refPx></row><row><startTime>2019-11-13
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106</price><vol
ume>1060000</volume><tradeTime>2019-11-13T16:44:20.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradi
ngPlatform><refPx>105.408</refPx></row></table3><table4><row><simpleAvgPx>105.98
3333</simpleAvgPx><avgPx>105.983333</avgPx><highPx>106</highPx><lowPx>105.95</lo
wPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numExe
cTrades><totalValue>3179500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</med
ianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.71366700000000
01</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.554</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>16.666667</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><tabl
e3><row><startTime>2019-11-15T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>105.51</price><volume>158265</volume><tradeTime>2019-11-15T15:59:1
6.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>105.36525</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.179</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.179</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T09:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>105.38</price><volume>105380
</volume><tradeTime>2019-11-18T09:39:56.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>105.3729</refPx></row><row><startTime>2019-11-18T13:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>105.38</price><volume>105380</volume><tr
adeTime>2019-11-18T15:15:47.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.3
729</refPx></row><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>105.26</price><volume>105260</volume><tradeTime>2019
-11-18T16:16:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.38025</refPx>
</row></table3><table4><row><simpleAvgPx>105.34</simpleAvgPx><avgPx>105.34</avgP
x><highPx>105.38</highPx><lowPx>105.26</lowPx></row></table4><table6><row><numOr
dRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>316020</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>1.854333</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.285</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00
:00</tradeDate><table3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>105.36</price><volume>105360</volume><tradeTim
e>2019-11-21T17:04:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
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radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.3938</r
efPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.185</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.185</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019
-11-26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.36</p
rice><volume>316080</volume><tradeTime>2019-11-26T14:04:56.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform><refPx>105.5315</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>2.61</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2
.61</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>175000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.69</price><volume
>1056900</volume><tradeTime>2019-12-09T15:00:10.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform><refPx>105.5595</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>2.588</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.588</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>2.1</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>2.1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T09:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>104.9</price><volume>104900</volume
><tradeTime>2019-12-23T10:26:52.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
05.67815</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>STX 4  1/4  
03/01/22</name><identifier><ID>US81180WAV37</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
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table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>STX 4  7/8  
03/01/24</name><identifier><ID>US81180WAT80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>T 4  1/4  
03/01/27</name><identifier><ID>US00206RDQ20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM Float 
07/03/20</name><identifier><ID>IT0005025330</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.98</price><volume>30294</volume><tradeTime>2019-10-02T1
5:49:05.000000+00:00</tradeTime><refPx>101.113899</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table3><row>
<startTime>2019-10-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>100.98</price><volume>40392</volume><tradeTime>2019-10-04T15:53:25.000000+
00:00</tradeTime><refPx>101.105003</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>40000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table3><row><startTime>2019
-10-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.96</p
rice><volume>10096</volume><tradeTime>2019-10-10T15:45:55.000000+00:00</tradeTim
e><refPx>101.091904</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.92</price><volume>30
276</volume><tradeTime>2019-10-14T15:45:21.000000+00:00</tradeTime><refPx>101.06
0699</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-17+00:00</tradeDate><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>100.9</price><volume>60540</volume><tra
deTime>2019-10-17T15:49:58.000000+00:00</tradeTime><refPx>101.013603</refPx></ro
w></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</trad
eDate><table3><row><startTime>2019-10-21T13:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>100.9</price><volume>10090</volume><tradeTime>2019-10-2
1T15:16:28.000000+00:00</tradeTime><refPx>101.0009</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table3><row
><startTime>2019-10-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>100.89</price><volume>30267</volume><tradeTime>2019-10-22T15:44:12.000000
+00:00</tradeTime><refPx>100.9981</refPx></row></table3><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table3><row><startTime>2019-
10-24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.88</pr
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ice><volume>70616</volume><tradeTime>2019-10-24T15:40:43.000000+00:00</tradeTime
><refPx>100.990799</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-25+00:00</tradeDate><table3><row><startTime>2019-10-25T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>100.88</price><volume>100
88</volume><tradeTime>2019-10-25T15:42:25.000000+00:00</tradeTime><refPx>100.982
3</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-0
5+00:00</tradeDate><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>100.87</price><volume>10087</volume><trade
Time>2019-11-05T16:40:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.9658
97</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTime>2019
-11-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.87</p
rice><volume>10087</volume><tradeTime>2019-11-06T16:41:35.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1
</tradingPlatform><refPx>100.9617</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDa
te><table3><row><startTime>2019-11-08T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>100.846667</price><volume>30254</volume><tradeTime>2019-11
-08T16:39:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.946404</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.86</price><volume
>20172</volume><tradeTime>2019-11-13T16:57:34.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>100.921501</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3
><row><startTime>2019-11-15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>100.82</price><volume>30246</volume><tradeTime>2019-11-15T16:46:15.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>100.917</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>100.82</price><volume>10082</volume><t
radeTime>2019-11-18T16:38:35.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.
910004</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDa
te><table3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>100.8</price><volume>10080</volume><tradeTime>2019-11-21T1
6:39:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.899002</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22T15:30:00.0
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00000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>20160
</volume><tradeTime>2019-11-22T16:44:24.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>100.884102</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row>
<startTime>2019-11-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>100.8</price><volume>10080</volume><tradeTime>2019-11-29T16:39:17.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>100.880203</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-0
3+00:00</tradeDate><table3><row><startTime>2019-12-03T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>100.78</price><volume>10078</volume><trade
Time>2019-12-03T16:43:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8638
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-1
2-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.78</pri
ce><volume>30234</volume><tradeTime>2019-12-04T16:37:18.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>100.8591</refPx></row></table3><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate
><table3><row><startTime>2019-12-06T15:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>100.76</price><volume>20152</volume><tradeTime>2019-12-06T16
:35:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>100.841904</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>100.76</price><volume>50380
</volume><tradeTime>2019-12-09T16:35:50.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>100.8349</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><s
tartTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>100.75</price><volume>60450</volume><tradeTime>2019-12-10T16:37:54.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>100.830498</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12
+00:00</tradeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>100.73</price><volume>20146</volume><tradeT
ime>2019-12-12T16:39:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.82230
4</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ORAN
OF Float 
03/21/22</name><identifier><ID>FR0011227339</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row><meanTimeAcceptToExecSecs>0.106</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.106</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>30</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>SIGMA 2  5/8  
02/07/24</name><identifier><ID>XS1562623584</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>APU 5  3/4  
05/20/27</name><identifier><ID>US030981AL88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EL 3.15 
03/15/27</name><identifier><ID>US29736RAJ95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NERGEN 6 
02/13/22</name><identifier><ID>USV6277KAA26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EDCONR 3 
12/31/22</name><identifier><ID>XS1540047856</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EDCONR 8 
12/31/22</name><identifier><ID>XS1540045306</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPLN 3.224 
04/14/24</name><identifier><ID>US05565QDL95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPLN 3.588 
04/14/27</name><identifier><ID>US05565QDM78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CCBESA 0  5/8  
02/17/20</name><identifier><ID>XS1566083512</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
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elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>NLOK 5 
04/15/25</name><identifier><ID>USU78585AC73</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>9500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>4000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row
><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>PWONIJ 5 
02/14/24</name><identifier><ID>XS1517977093</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DGFP 0  3/8  
02/16/22</name><identifier><ID>FR0013237856</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-11-
25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>121.545</pric
e><volume>1215450</volume><tradeTime>2019-11-25T12:05:39.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>121.73055</refPx></row></table3><table4><row><simpleAvgP
x>121.53</simpleAvgPx><avgPx>121.53</avgPx></row></table4><table6><row><numOrdRf
q>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2430600</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>GSM 9  3/8  
03/01/22</name><identifier><ID>USG33858AA20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MCHP 1  5/8  
02/15/27</name><identifier><ID>US595017AF11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>136.575</price><volume>269052</volume><tradeTime>2019-11-04
T16:18:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>133.809906</refPx></row
></table3><table4><row><simpleAvgPx>136.56</simpleAvgPx><avgPx>136.56</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>538046.4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>197000</medianFill
edVolume><medianOrderedVolume>197000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>GRNLHK 5  5/8  
PERP</name><identifier><ID>XS1451548397</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>STNEWY 10 
03/01/27</name><identifier><ID>USC86155AA35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VAKBN 8 
11/01/27</name><identifier><ID>XS1551747733</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
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adeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BZLNZ 2.9 
02/21/22</name><identifier><ID>US05579JAE82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BA 2  1/8  
03/01/22</name><identifier><ID>US097023BT13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PEMEX 2  1/2  
08/21/21</name><identifier><ID>XS1568875444</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HUAW
EI 3  1/4  
02/21/22</name><identifier><ID>XS1567423501</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PEMEX 3  3/4  
02/21/24</name><identifier><ID>XS1568874983</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PEMEX 4  7/8  
02/21/28</name><identifier><ID>XS1568888777</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BA 2.8 
03/01/27</name><identifier><ID>US097023BU85</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ABQKQD 3  1/2  
02/22/22</name><identifier><ID>XS1569829200</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>CCB Float 
02/21/20</name><identifier><ID>XS1570254737</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>PM 2  5/8  
02/18/22</name><identifier><ID>US718172BZ15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PM 2 
02/21/20</name><identifier><ID>US718172BX66</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KWIPKK 4  1/2  
02/23/27</name><identifier><ID>XS1567906059</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ERICB 0  7/8  
03/01/21</name><identifier><ID>XS1571293171</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.05</price><volume>202100</volume><tradeTime>2019-11-04T
15:50:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.08625</refPx></row><
/table3><table4><row><simpleAvgPx>101.025</simpleAvgPx><avgPx>101.025</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>404100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilled
Volume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ISPIM Float 
11/05/21</name><identifier><ID>IT0005042087</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.54000000000001</price><volume>10949</volume><tradeTime>2
019-10-03T15:45:06.000000+00:00</tradeTime><refPx>100.302299</refPx></row></tabl
e3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>11000</medi
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anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><t
able3><row><startTime>2019-10-22T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>99.61</price><volume>30879</volume><tradeTime>2019-10-22T15:44:
15.000000+00:00</tradeTime><refPx>100.0093</refPx></row></table3><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>31000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startT
ime>2019-10-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
9.63</price><volume>99630</volume><tradeTime>2019-10-28T16:41:00.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>100.044998</refPx></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00
</tradeDate><table3><row><startTime>2019-10-29T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>99.63</price><volume>38855</volume><tradeTime>201
9-10-29T16:42:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.061996</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.65000000000001
</price><volume>14947</volume><tradeTime>2019-10-30T16:48:59.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>100.051102</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tr
adeDate><table3><row><startTime>2019-10-31T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>99.63</price><volume>34870</volume><tradeTime>2019-10
-31T16:45:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.038101</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-07+00:00</tradeDate><table3><row><startTime>2019-11-07T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.73</price><volume>
34905</volume><tradeTime>2019-11-07T16:37:30.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>100.058998</refPx></row></table3><table4><row><simpleAvgPx>99.77</si
mpleAvgPx><avgPx>99.763333</avgPx></row></table4><table6><row><numOrdRfq>2</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>59858</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianFilledVolume>30000</medianFilledVolume><medianOrderedVolume>30000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table3>
<row><startTime>2019-11-08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>99.74048500000001</price><volume>164571</volume><tradeTime>2019-11-08
T16:39:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.051804</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-11+00:00</tradeDate><table3><row><startTime>2019-11-11T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.70104499999999</price
><volume>66799</volume><tradeTime>2019-11-11T16:33:40.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform><refPx>100.0448</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><
table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>99.70999999999999</price><volume>51849</volume><tradeTime>2019
-11-12T16:45:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.035896</refPx
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></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.75</price><volu
me>23940</volume><tradeTime>2019-11-14T16:40:47.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform><refPx>100.010803</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><tabl
e3><row><startTime>2019-11-15T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>99.803077</price><volume>51897</volume><tradeTime>2019-11-15T16:46
:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>100.005203</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>99.798462</price><volume>51895
</volume><tradeTime>2019-11-18T16:38:37.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>99.97689099999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table
3><row><startTime>2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>99.729167</price><volume>71805</volume><tradeTime>2019-11-19T16:41:
26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform><refPx>99.96526299999999</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.8</price><volume>3992
</volume><tradeTime>2019-11-20T16:38:15.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>99.965889</refPx></row></table3><table4><row><simpleAvgPx>99.836667000000
01</simpleAvgPx><avgPx>99.858125</avgPx><highPx>99.86</highPx><lowPx>99.8</lowPx
></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTr
ades><totalValue>175750.3</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>9000</medianFi
lledVolume><medianOrderedVolume>9000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-21T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.78</price><volume>
28936</volume><tradeTime>2019-11-21T16:39:22.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>99.953873</refPx></row></table3><table4><row><simpleAvgPx>99.7750000
0000001</simpleAvgPx><avgPx>99.777632</avgPx></row></table4><table6><row><numOrd
Rfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>37915.5</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>19000</medianFilledVolume><medianOrderedVolume>1900
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</trade
Date><table3><row><startTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>99.59999999999999</price><volume>11952</volume><tradeTim
e>2019-11-26T16:40:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.91896800
000001</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><startTime>
2019-11-27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.70
999999999999</price><volume>199420</volume><tradeTime>2019-11-27T16:37:25.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>99.949257</refPx></row></table3><table4
><row><simpleAvgPx>99.705</simpleAvgPx><avgPx>99.709709</avgPx></row></table4><t
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able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2
05402</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>103000</medianFilledVolume><median
OrderedVolume>103000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>99.645455</price><volume>54805</volum
e><tradeTime>2019-11-28T16:46:50.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
99.95899199999999</refPx></row></table3><table4><row><simpleAvgPx>99.667727</sim
pleAvgPx><avgPx>99.65343300000001</avgPx></row></table4><table6><row><numOrdRfq>
2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>66767.800002</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>33500</medianFilledVolume><medianOrderedVolume>335
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</trad
eDate><table3><row><startTime>2019-12-02T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>99.70999999999999</price><volume>75779</volume><tradeTi
me>2019-12-02T16:41:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.955872<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12
-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.748598</p
rice><volume>213461</volume><tradeTime>2019-12-03T16:43:12.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform><refPx>99.97487599999999</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:0
0</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>99.753714</price><volume>139655</volume><tradeTi
me>2019-12-04T16:38:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.9800489
9999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3><row><startTime
>2019-12-05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.6
7090899999999</price><volume>43855</volume><tradeTime>2019-12-05T16:40:41.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>99.984802</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
06+00:00</tradeDate><table3><row><startTime>2019-12-06T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>99.712783</price><volume>308112</volume><
tradeTime>2019-12-06T16:38:03.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.
977783</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>
2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.51
000000000001</price><volume>6965</volume><tradeTime>2019-12-09T16:34:40.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>99.981537</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10
+00:00</tradeDate><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>99.90000000000001</price><volume>999000</vo
lume><tradeTime>2019-12-10T14:21:41.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>99.99973300000001</refPx></row><row><startTime>2019-12-10T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>99.7835</price><volume>39913</volum
e><tradeTime>2019-12-10T16:37:11.000000+00:00</tradeTime><tradingSystem>H</tradi
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ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
99.99973300000001</refPx></row></table3><table4><row><simpleAvgPx>99.746557</sim
pleAvgPx><avgPx>99.88084600000001</avgPx><highPx>99.90000000000001</highPx><lowP
x>99.55616999999999</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><
numExecTrades>3</numExecTrades><totalValue>1085704.799999</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>47000</medianFilledVolume><medianOrderedVolume>47000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table
3><row><startTime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>99.75833299999999</price><volume>35912</volume><tradeTime>2019-12-1
2T16:42:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.038101</refPx></ro
w></table3><table4><row><simpleAvgPx>99.794167</simpleAvgPx><avgPx>99.7920589999
9999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>67858.599999</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>34000</medianFilledVolume><medianOrderedVolume>34000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime
>2019-12-13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.9
18649</price><volume>36969</volume><tradeTime>2019-12-13T16:35:44.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>100.037598</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:0
0</tradeDate><table3><row><startTime>2019-12-17T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>99.753556</price><volume>44889</volume><tradeTim
e>2019-12-17T16:44:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.069801<
/refPx></row></table3><table4><row><simpleAvgPx>99.786778</simpleAvgPx><avgPx>99
.777286</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrade
s>2</numExecTrades><totalValue>69844.10000200001</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>35000</medianFilledVolume><medianOrderedVolume>35000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><s
tartTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>99.70999999999999</price><volume>14956</volume><tradeTime>2019-12-18T16:40:2
7.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>100.109802</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>99.703861</price><volume>100700<
/volume><tradeTime>2019-12-19T16:34:42.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>100.100098</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><
startTime>2019-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>99.56</price><volume>11947</volume><tradeTime>2019-12-20T16:44:11.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>100.083298</refPx></row></table3><table4><
row><simpleAvgPx>99.625</simpleAvgPx><avgPx>99.61199999999999</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>19922.4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000</medianFilledVolume><
medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-30+00:00</tradeDate><table3><row><startTime>2019-12-30T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>99.61</price><volume>25898</volu
me><tradeTime>2019-12-30T16:36:19.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>100.084297</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
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qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>DB 0  3/4  
03/21/22</name><identifier><ID>CH0358181219</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FARMIT 5  7/8  
03/02/27</name><identifier><ID>XS1572408380</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>YKBNK 5  3/4  
02/24/22</name><identifier><ID>XS1571399754</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>DWNIGY 0.325 
07/26/24</name><identifier><ID>DE000A2BPB84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>RURAIL 4  3/8  
03/01/24</name><identifier><ID>XS1574068844</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IQV 3  1/4  
03/15/25</name><identifier><ID>XS1533922776</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CEDC 10 
12/31/22</name><identifier><ID>US15080BAE65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>STUFIN 2.6663 
09/30/24</name><identifier><ID>XS1527548686</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>
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GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARGID 2  3/4  
03/15/24</name><identifier><ID>XS1574148877</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table4><row><simpleAvgPx>102.3</simpleAvgPx><avgPx>102.3</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>1023000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><m
edianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.622</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.622</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>TKAGR 1  3/8  
03/03/22</name><identifier><ID>DE000A2BPET2</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table3><row><startTime>2019-10-02T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>995000</volu
me><tradeTime>2019-10-02T15:35:32.000000+00:00</tradeTime><refPx>99.704849999999
99</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.132</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.132</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>69</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>69</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><row><startTi
me>2019-10-03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99
.73999999999999</price><volume>24935</volume><tradeTime>2019-10-03T09:52:24.0000
00+00:00</tradeTime><refPx>99.7043</refPx></row><row><startTime>2019-10-03T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.34999999999999</pr
ice><volume>9935</volume><tradeTime>2019-10-03T15:08:36.000000+00:00</tradeTime>
<refPx>99.56645</refPx></row></table3><table4><row><simpleAvgPx>99.545</simpleAv
gPx><avgPx>99.62857099999999</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>34870</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>17500</medianFilledVolume><medianOrderedVolume>17500</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>11.5</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>11.5</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><ta
ble3><row><startTime>2019-10-04T11:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>99.39</price><volume>24847</volume><tradeTime>2019-10-04T12:18:5
3.000000+00:00</tradeTime><refPx>99.47465</refPx></row><row><startTime>2019-10-0
4T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.4678</price
><volume>9946</volume><tradeTime>2019-10-04T15:08:01.000000+00:00</tradeTime><re
fPx>99.50279999999999</refPx></row></table3><table4><row><simpleAvgPx>99.4289</s
impleAvgPx><avgPx>99.412229</avgPx></row></table4><table6><row><numOrdRfq>2</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>34794.28</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>17500</medianFilledVolume><medianOrderedVolume>17500</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.104</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.104</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>85000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
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ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><row><sta
rtTime>2019-10-18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>100.6871</price><volume>100687</volume><tradeTime>2019-10-18T14:57:07.000000+0
0:00</tradeTime><refPx>100.6208</refPx></row></table3><table4><row><simpleAvgPx>
100.707033</simpleAvgPx><avgPx>100.690599</avgPx><highPx>100.744</highPx><lowPx>
100.6871</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrad
es>3</numExecTrades><totalValue>148015.18</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolum
e>40000</medianFilledVolume><medianOrderedVolume>70000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2
019-10-21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.69
2</price><volume>3020</volume><tradeTime>2019-10-21T14:39:52.000000+00:00</trade
Time><refPx>100.61625</refPx></row></table3><table4><row><simpleAvgPx>100.683</s
impleAvgPx><avgPx>100.674524</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>103694.76</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>51500</medianFilledVolume><medianOrderedVolume>51500</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>5.0485</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.048
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</trade
Date><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-25+00:00</tradeDate><table3><row><startTime>2019-10-25T11:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.384</price><volume>6
02304</volume><tradeTime>2019-10-25T12:57:06.000000+00:00</tradeTime><refPx>100.
5292</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
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er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.339</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.339</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdR
fq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>9000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T11:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.584</price><volume>9
052</volume><tradeTime>2019-11-05T12:24:22.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>100.61135</refPx></row></table3><table4><row><simpleAvgPx>100.522067</
simpleAvgPx><avgPx>100.514872</avgPx><highPx>100.584</highPx><lowPx>100.482</low
Px></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numExec
Trades><totalValue>39200.8</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000</median
FilledVolume><medianOrderedVolume>15000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.9255</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>6.9255</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
OrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>70500</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><nu
mOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd

Page 201



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
RfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><tabl
e3><row><startTime>2019-12-10T09:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>100.31</price><volume>401240</volume><tradeTime>2019-12-10T09:41:4
6.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>100.271</refPx></row><row><star
tTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>100.44</price><volume>411804</volume><tradeTime>2019-12-10T15:26:20.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>1</tradingPlatform><refPx>100.29005</refPx></row></table3><table4><row
><simpleAvgPx>100.375</simpleAvgPx><avgPx>100.375802</avgPx></row></table4><tabl
e6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>8130
44</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>405000</medianFilledVolume><medianOrd
eredVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.2655</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>1.2655</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>MCO 2  3/4  
12/15/21</name><identifier><ID>US615369AG02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RXLFP 2  5/8  
06/15/24</name><identifier><ID>XS1574686264</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISPIM 
Float 
02/27/20</name><identifier><ID>IT0005082968</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100</price><volume>20000</volume><tradeTime>2019-10-03T15:4
4:53.000000+00:00</tradeTime><refPx>100.126999</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><row><st
artTime>2019-10-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>100</price><volume>30000</volume><tradeTime>2019-10-07T15:43:04.000000+00:00<
/tradeTime><refPx>100.115196</refPx></row></table3><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
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Tables><tradeDate>2019-10-10+00:00</tradeDate><table3><row><startTime>2019-10-10
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><vol
ume>100000</volume><tradeTime>2019-10-10T15:45:57.000000+00:00</tradeTime><refPx
>100.125397</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</price><volum
e>19998</volume><tradeTime>2019-10-11T15:46:31.000000+00:00</tradeTime><refPx>10
0.1231</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>99.98999999999999</price><volume>6999
3</volume><tradeTime>2019-10-14T15:45:06.000000+00:00</tradeTime><refPx>100.1222
99</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
21+00:00</tradeDate><table3><row><startTime>2019-10-21T13:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>100</price><volume>50000</volume><tradeTi
me>2019-10-21T15:16:29.000000+00:00</tradeTime><refPx>100.083099</refPx></row></
table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100</price><volume>20000</volume><tradeTime>2019-10-22T15:4
4:08.000000+00:00</tradeTime><refPx>100.083397</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><st
artTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>100.02</price><volume>30006</volume><tradeTime>2019-11-04T16:41:30.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>100.0849</refPx></row></table3><table4><row
><simpleAvgPx>100.025</simpleAvgPx><avgPx>100.024</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>50012</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>25000</medianFilledVolume><medianOrderedV
olume>25000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00
:00</tradeDate><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>100.02</price><volume>10002</volume><tradeTime
>2019-11-05T16:40:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.0858</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.02</price><
volume>10002</volume><tradeTime>2019-11-06T16:41:43.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>100.083504</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><
table3><row><startTime>2019-11-07T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>100.02</price><volume>160032</volume><tradeTime>2019-11-07T16:
37:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>100.083199</refPx></row></t
able3><table4><row><simpleAvgPx>100.025</simpleAvgPx><avgPx>100.023846</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>260062</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>130000</medianFille
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dVolume><medianOrderedVolume>130000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTime>2019-11-15T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.01</price><volume>
50005</volume><tradeTime>2019-11-15T16:46:10.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>100.071602</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3>
<row><startTime>2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>100.01</price><volume>160016</volume><tradeTime>2019-11-19T16:41:28.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>100.076797</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>100.01</price><volume>10001</volume
><tradeTime>2019-11-20T16:38:20.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>1
00.074699</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table4><row><simpleA
vgPx>100.0575</simpleAvgPx><avgPx>100.057951</avgPx></row></table4><table6><row>
<numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>17209967.5</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>8600000</medianFilledVolume><medianOrdere
dVolume>8290000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.3415</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0.3415</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4
8.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>60</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>99.03</price><volume>59418
</volume><tradeTime>2019-11-22T16:44:21.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>100.071701</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row>
<startTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>100.02</price><volume>10002</volume><tradeTime>2019-11-26T16:40:54.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>100.0718</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09
+00:00</tradeDate><table3><row><startTime>2019-12-09T15:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>100.02</price><volume>30006</volume><tradeT
ime>2019-12-09T16:35:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.0681<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12
-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.02</pric
e><volume>400080</volume><tradeTime>2019-12-17T16:35:40.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>100.067299</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TRPCN 5.3 
03/15/77</name><identifier><ID>US89356BAC28</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>8000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>BACR 7  1/4  
PERP</name><identifier><ID>XS1571333811</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MAFUAE 5  1/2  
PERP</name><identifier><ID>XS1567903627</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>JNJ 2  1/4  
03/03/22</name><identifier><ID>US478160CD49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JNJ 2.95 
03/03/27</name><identifier><ID>US478160CE22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SO 2 
03/30/20</name><identifier><ID>US373334KG57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM Float 
02/28/22</name><identifier><ID>IT0005161358</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.23</price><volume>20046</volume><tradeTime>2019-11-21T1
6:39:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.3377</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-05+00:00</tradeDate><table3><row><startTime>2019-12-05T15:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>100.243333</price><volume>30
072</volume><tradeTime>2019-12-05T16:40:46.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>100.343201</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><r
ow><startTime>2019-12-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>100.23</price><volume>20046</volume><tradeTime>2019-12-06T16:38:05.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>100.367599</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>100.27</price><volume>40108</volume><t
radeTime>2019-12-12T16:42:52.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.
408897</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>
2019-12-13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2
4</price><volume>70168</volume><tradeTime>2019-12-13T16:35:42.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>100.388901</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</t
radeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>100.32</price><volume>10032</volume><tradeTime>2019-
12-16T16:43:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.393799</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><ro
w><startTime>2019-12-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>100.26</price><volume>50130</volume><tradeTime>2019-12-19T16:35:03.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>1</tradingPlatform><refPx>100.434998</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-20+00:00</tradeDate><table3><row><startTime>2019-12-20T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>100.29</price><volume>90261</volume><tr
adeTime>2019-12-20T16:44:12.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.4
11903</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>BACRED Float 
12/23/21</name><identifier><ID>XS1134567012</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DGVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CVX Float 
03/03/22</name><identifier><ID>US166764BM16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RBS 2 
03/08/23</name><identifier><ID>XS1575979148</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table4><row><simpleAvgPx>103.82</simpleAvgPx><avgPx>103.82</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>1557300</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>750000</medianFilledVolume>
<medianOrderedVolume>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>37.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>RENAUL Float 
07/08/20</name><identifier><ID>FR0013241379</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.1</price><volume>150150</volume><tradeTime>2019-11-04T1
5:49:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.08215</refPx></row></
table3><table4><row><simpleAvgPx>100.09</simpleAvgPx><avgPx>100.09</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>300270</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVol
ume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>BNS Float 
03/07/22</name><identifier><ID>US064159JF41</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AL 3  5/8  
04/01/27</name><identifier><ID>US00912XAV64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OLAMSP 4  3/8  
01/09/23</name><identifier><ID>XS1575977365</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWi
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thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>CAR 4  1/2  
05/15/25</name><identifier><ID>XS1576621632</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>GT 4  7/8  
03/15/27</name><identifier><ID>US382550BG56</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>125000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>32500</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><tabl
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e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>SSELN 4  3/4  
09/16/77</name><identifier><ID>XS1572343744</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ICICI 3  1/4  
09/09/22</name><identifier><ID>XS1576750951</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>750000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BASG
R 0.925 
03/09/23</name><identifier><ID>DE000A2BPEU0</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DWFUGB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>JPM Float 
03/09/21</name><identifier><ID>US46647PAC05</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS Float 
09/09/22</name><identifier><ID>XS1577427526</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM Float 
03/17/23</name><identifier><ID>IT0005163602</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table3><row><startTime>2019-12-13T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>98.67</price><volume>98670</volume><tradeTime>2019-12-13T16
:38:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>98.80070000000001</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>GOME 5 
03/10/20</name><identifier><ID>XS1556170394</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>QATIQD 4.95 
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PERP</name><identifier><ID>XS1577847145</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ENBL 4.4 
03/15/27</name><identifier><ID>US292480AK65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SWEDA 2.8 
03/14/22</name><identifier><ID>XS1577360784</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>CBAAU 2  3/4  
03/10/22</name><identifier><ID>US2027A1JK44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LBKSM 6 
7/8  
03/14/27</name><identifier><ID>ES0268675032</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>109.875</price><volume>1098750</
volume><tradeTime>2019-10-30T09:54:09.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><r
efPx>109.9214</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
.552</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.552</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><r
ow><startTime>2019-11-07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
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e><price>110.4</price><volume>1435200</volume><tradeTime>2019-11-07T09:56:23.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>2</tradingPlatform><refPx>110.32905</refPx></row></table3><tab
le4><row><simpleAvgPx>110.325</simpleAvgPx><avgPx>110.312903</avgPx></row></tabl
e4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalVa
lue>3419700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1550000</medianFilledVolume>
<medianOrderedVolume>1300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0.663</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.663</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>91.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>91.5</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T11
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.8</price><volu
me>109800</volume><tradeTime>2019-11-28T12:32:53.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</trading
Platform><refPx>109.738</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>0.592</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.592</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>59</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>59</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SW
OHN 1.1 
03/06/26</name><identifier><ID>AT000B116447</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SIEGR 2.7 
03/16/22</name><identifier><ID>USN82008AR98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAC Float 
03/08/21</name><identifier><ID>XS0244008164</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.294</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.294</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>EIB Float 
06/08/20</name><identifier><ID>XS0219808549</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVCFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><volume>257771</vol
ume><tradeTime>2019-11-13T10:25:02.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refP
x>100.292702</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>UBIIM 4.45 
09/15/27</name><identifier><ID>XS1580469895</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>TNEMAK 3  1/4  
03/15/24</name><identifier><ID>XS1533916299</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
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Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>225000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table4><row><simple
AvgPx>103.71</simpleAvgPx><avgPx>103.71</avgPx></row></table4><table6><row><numO
rdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>6222600</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>3000000</medianFilledVolume><medianOrderedVolume>
3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AKBNK 7.2 
03/16/27</name><identifier><ID>XS1574750292</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CHUGEP 2.701 
03/16/20</name><identifier><ID>XS1569934414</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM Float 
06/30/23</name><identifier><ID>IT0005199267</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.48999999999999</price><volume>198980</volume><tradeTime>
2019-10-15T15:45:29.000000+00:00</tradeTime><refPx>99.54170000000001</refPx></ro
w></table3><table4><row><simpleAvgPx>99.48999999999999</simpleAvgPx><avgPx>99.48
999999999999</avgPx><highPx>99.54000000000001</highPx><lowPx>99.44</lowPx></row>
</table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>3</numExecTrades><t
otalValue>397960</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVol
ume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>3.37</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>3.37</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
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tradeDate>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.54000000000001</pric
e><volume>5972</volume><tradeTime>2019-10-16T15:37:04.000000+00:00</tradeTime><r
efPx>99.53364999999999</refPx></row></table3><table4><row><simpleAvgPx>99.535</s
impleAvgPx><avgPx>99.530283</avgPx></row></table4><table6><row><numOrdRfq>4</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>211004.2</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>106000</medianFilledVolume><medianOrderedVolume>106000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><t
able3><row><startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>99.54000000000001</price><volume>7963</volume><tradeTime>2019-1
1-20T16:37:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.56529999999999</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-
21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59</price>
<volume>3983</volume><tradeTime>2019-11-21T16:42:41.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>99.58215</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><ta
ble3><row><startTime>2019-12-02T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>99.44799999999999</price><volume>99448</volume><tradeTime>2019-1
2-02T16:41:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.51945000000001</
refPx></row></table3><table4><row><simpleAvgPx>99.419</simpleAvgPx><avgPx>99.409
333</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>298228</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000
</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table4><row><simpleAvgPx>99
.42</simpleAvgPx><avgPx>99.42</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>1590720</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>800000</medianFilledVolume><medianOrderedVolume>800000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.667
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.5</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>18.5</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
GARAN 5  7/8  
03/16/23</name><identifier><ID>XS1576037284</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JCI 1 
09/15/23</name><identifier><ID>XS1580476759</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table3><row><startTime>2019-11-13T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.85</price><volume>1028500</volume><tradeTime>2019-11-13
T14:58:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.81185</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.623</meanTimeAcceptToExecS
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ecs><medianTimeAcceptToExecSecs>0.623</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>AEMSPA 1  1/4  
03/16/24</name><identifier><ID>XS1581375182</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.25</price><volume>104250</volume><tradeTime>2019-11-29T
11:08:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.36085</refPx></row><
row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>104.06</price><volume>104060</volume><tradeTime>2019-11-29T14:02:24.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>104.30715</refPx></row></table3><ta
ble4><row><simpleAvgPx>104.155</simpleAvgPx><avgPx>104.155</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>208310</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><med
ianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>RAGSTF 0 
03/16/23</name><identifier><ID>DE000A2BPE24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table3><row><startTime>2019-11-07T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.125</price><volume>306375</volume><tradeTime>2019-11-07
T13:39:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.16375</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>9.316000000000001</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>9.316000000000001</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table3><row>
<startTime>2019-11-08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>102.05</price><volume>1020500</volume><tradeTime>2019-11-08T14:38:43.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>2</tradingPlatform><refPx>102.0901</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-2
0T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.7</price><
volume>103700</volume><tradeTime>2019-12-20T14:46:43.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tra
dingPlatform><refPx>103.54505</refPx></row></table3><table4><row><simpleAvgPx>10
3.725</simpleAvgPx><avgPx>103.725</avgPx></row></table4><table6><row><numOrdRfq>
2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>207450</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
OCYNO Float 
09/23/21</name><identifier><ID>NO0010774417</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXBR</ID><IDType>CFI</IDType></classification><currency>
NOK</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table3><row><startTime>2019-10-24T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.8</price><volume>2056000</volume><tradeTime>2019-10-24T
13:36:44.000000+00:00</tradeTime><refPx>102.466301</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.516</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0.516</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34
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</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>ISPIM Float 
03/31/21</name><identifier><ID>IT0005170367</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.47</price><volume>20094</volume><tradeTime>2019-11-12T1
6:46:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.647003</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>2009
4</volume><tradeTime>2019-11-18T16:38:38.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
><refPx>100.622398</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row
><startTime>2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>100.46</price><volume>150690</volume><tradeTime>2019-11-19T16:41:34.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>1</tradingPlatform><refPx>100.797302</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>100.44</price><volume>60264</volume><tr
adeTime>2019-11-20T16:38:30.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.7
92297</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><row><startTime>2
019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46
</price><volume>10046</volume><tradeTime>2019-11-21T16:39:38.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>100.804001</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tr
adeDate><table3><row><startTime>2019-11-28T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>100.48</price><volume>30144</volume><tradeTime>2019-1
1-28T16:46:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.833504</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volum
e>90405</volume><tradeTime>2019-12-04T16:38:44.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>100.817596</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table
3><row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>100.45</price><volume>40180</volume><tradeTime>2019-12-09T16:34:49.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>1</tradingPlatform><refPx>100.796997</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>50200</volume
><tradeTime>2019-12-12T16:43:05.000000+00:00</tradeTime><tradingSystem>H</tradin
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gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>1
00.748596</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTi
me>2019-12-16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
0.42</price><volume>10042</volume><tradeTime>2019-12-16T16:43:46.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>100.728798</refPx></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.42</price><volume>
20084</volume><tradeTime>2019-12-19T16:34:47.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>100.7295</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table3><r
ow><startTime>2019-12-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>100.42</price><volume>20084</volume><tradeTime>2019-12-23T16:35:58.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>100.718597</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>LENOVO 3  7/8  
03/16/22</name><identifier><ID>XS1573181440</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>LENOVO 5  3/8  
PERP</name><identifier><ID>XS1575529539</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
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/currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>JHSADC Float 
03/31/22</name><identifier><ID>NO0010788920</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NDB 4  3/4  
10/02/23</name><identifier><ID>DE000NLB2HC4</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.766</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.766</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.38</price><volume>10
738</volume><tradeTime>2019-12-16T11:12:50.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>107.798897</refPx></row></table3><table6><row><numOrdRfq>5</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>2.268</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>2.268</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
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oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>VAL 8 
01/31/24</name><identifier><ID>US91889DAC02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HUM 3.95 
03/15/27</name><identifier><ID>US444859BF87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PEUGOT 2 
03/23/24</name><identifier><ID>FR0013245586</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table3><row><startTime>2019-11-15T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>106.78</price><volume>106780</vo
lume><tradeTime>2019-11-15T15:41:45.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>106.58355</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.
879</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.879</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>IMGCN 7 
04/15/25</name><identifier><ID>USC4535AAB64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>TMUS 4 
04/15/22</name><identifier><ID>US87264AAR68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TRAFIG 6  7/8  
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PERP</name><identifier><ID>XS1582433428</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate
><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><ta
ble6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>375000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+0
0:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-1
3+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00
:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
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numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00<
/tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>323
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><
table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:
00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</
tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2500
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>3</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00
</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tr
adeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>3</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>750000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table3><row><startTime>2019-12-19T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>94.5</price><volume>945000</volume><tradeTime>2019-12-19T15
:00:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>94.61985</refPx></row></ta
ble3><table4><row><simpleAvgPx>94.875</simpleAvgPx><avgPx>94.75</avgPx><highPx>9
5</highPx><lowPx>94.5</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq
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><numExecTrades>4</numExecTrades><totalValue>1895000</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>400000</medianFilledVolume><medianOrderedVolume>500000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>1.171</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.171</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>13.5</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>7</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>ISPIM Float 
03/31/22</name><identifier><ID>IT0005163339</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.465</price><volume>19893</volume><tradeTime>2019-11-12T1
6:45:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.764832</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>99.40000000000001</price><v
olume>19880</volume><tradeTime>2019-11-14T16:40:36.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform><refPx>99.757408</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><ta
ble3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>99.41</price><volume>49705</volume><tradeTime>2019-11-18T16:38:3
2.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>99.659988</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>99.45733300000001</price><volume>
149185</volume><tradeTime>2019-11-20T16:38:18.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>99.669144</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3>
<row><startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>99.38</price><volume>9938</volume><tradeTime>2019-11-21T16:39:20.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>99.778023</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-28+00:00</tradeDate><table3><row><startTime>2019-11-28T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>99.43000000000001</price><volume>79544<
/volume><tradeTime>2019-11-28T16:46:49.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>99.57424899999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
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w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-0
4T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.43000000000
001</price><volume>159088</volume><tradeTime>2019-12-04T16:38:52.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>99.75901</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</
tradeDate><table3><row><startTime>2019-12-05T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>99.40000000000001</price><volume>29820</volume><tra
deTime>2019-12-05T16:40:38.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.590
889</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><row><startTime>201
9-12-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.42</p
rice><volume>9942</volume><tradeTime>2019-12-06T16:38:10.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>99.729713</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>99.43000000000001</price><volum
e>49715</volume><tradeTime>2019-12-10T16:37:11.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>99.74984000000001</refPx></row></table3><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate
><table3><row><startTime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>99.48</price><volume>19896</volume><tradeTime>2019-12-12T16:
43:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>99.77572600000001</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45999999999999</pr
ice><volume>29838</volume><tradeTime>2019-12-13T16:35:37.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>99.77660400000001</refPx></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00<
/tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>99.5</price><volume>69650</volume><tradeTime>2019-
12-16T16:43:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.796577</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row
><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>99.508571</price><volume>69656</volume><tradeTime>2019-12-18T16:40:38.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
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><tradingPlatform>1</tradingPlatform><refPx>99.84034</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>99.52</price><volume>19904</volume><tra
deTime>2019-12-19T16:34:45.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.831
284</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>201
9-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48285
7</price><volume>69637</volume><tradeTime>2019-12-20T16:44:06.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>99.806343</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tr
adeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>99.556667</price><volume>59734</volume><tradeTime>201
9-12-23T16:35:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.798447</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-27+00:00</tradeDate><table3><row><startTime>2019-12-27T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volum
e>9950</volume><tradeTime>2019-12-27T16:37:01.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>99.818253</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table3>
<row><startTime>2019-12-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>99.47</price><volume>9947</volume><tradeTime>2019-12-30T16:36:24.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>99.808617</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>SPIEFP 3  1/8  
03/22/24</name><identifier><ID>FR0013245263</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table
3><row><startTime>2019-11-06T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>107.95</price><volume>107950</volume><tradeTime>2019-11-06T15:10:25
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>2</tradingPlatform><refPx>108.2329</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRt
sTables><instrumentRtsTables><table2><name>SENIVI 7 
PERP</name><identifier><ID>DE000A1XFUZ2</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>EMXXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
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/currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><t
able3><row><startTime>2019-12-06T11:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>40.85</price><volume>12255</volume><tradeTime>2019-12-06T12:13:
35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>SRGIM 0 
03/20/22</name><identifier><ID>XS1583310807</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>109.35</price><volume>984150</volume><tradeTime>2019-10-03T
15:05:59.000000+00:00</tradeTime><refPx>109.51305</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-0
9+00:00</tradeDate><table3><row><startTime>2019-10-09T09:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>109.41</price><volume>218820</volume><trad
eTime>2019-10-09T09:44:07.000000+00:00</tradeTime><refPx>109.31505</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>2.21</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>2.21</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-17+00:00</tradeDate><table3><row><startTime>2019-10-17T13:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.05</price><volume>
109050</volume><tradeTime>2019-10-17T15:26:10.000000+00:00</tradeTime><refPx>109
.1336</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTime>2
019-11-15T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.5<
/price><volume>542500</volume><tradeTime>2019-11-15T13:09:46.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>2</tradingPlatform><refPx>108.6344</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>2.95</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>2.95</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>LOCLFP Float 
03/15/22</name><identifier><ID>FR0013237484</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T13:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>94</price><volume>1880000</volum
e><tradeTime>2019-10-11T15:01:32.000000+00:00</tradeTime><refPx>94.63195</refPx>
</row></table3><table4><row><simpleAvgPx>94.1875</simpleAvgPx><avgPx>94.175</avg
Px><highPx>94.5</highPx><lowPx>94</lowPx></row></table4><table6><row><numOrdRfq>
5</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>9417500</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>2500000</medianFilledVolume><medianOrderedVolume>200000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.28825</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.399</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>22.5</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+0
0:00</tradeDate><table3><row><startTime>2019-10-17T09:30:00.000000+00:00</startT
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ime><sizeRange>1</sizeRange><price>93.875</price><volume>1877500</volume><tradeT
ime>2019-10-17T10:07:01.000000+00:00</tradeTime><refPx>94.63764999999999</refPx>
</row></table3><table4><row><simpleAvgPx>94.0125</simpleAvgPx><avgPx>94.0125</av
gPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExe
cTrades><totalValue>3760500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</med
ianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.249</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.249</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>35</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>35</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startTime>2
019-10-23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.25<
/price><volume>471250</volume><tradeTime>2019-10-23T13:20:40.000000+00:00</trade
Time><refPx>94.61839999999999</refPx></row></table3><table4><row><simpleAvgPx>94
.125</simpleAvgPx><avgPx>94.125</avgPx></row></table4><table6><row><numOrdRfq>6<
/numOrdRfq><numExecTrades>2</numExecTrades><totalValue>941250</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>93.25</price><volume>4662</volume><
tradeTime>2019-12-16T16:33:30.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>94.
2319</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.68700000
00000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.687000000000000
1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>ENGIFP 1  1/2  
03/27/28</name><identifier><ID>FR0013245867</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ON 1  5/8  
10/15/23</name><identifier><ID>US682189AP09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>128.145</price><volume>185810</volume><tradeTime>2019-11-04
T16:18:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>126.878403</refPx></row
></table3><table4><row><simpleAvgPx>128.13</simpleAvgPx><avgPx>128.13</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>371577</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>145000</medianFilled
Volume><medianOrderedVolume>145000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>AKS 7 
03/15/27</name><identifier><ID>US001546AU45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RAGHSA 7  1/4  
03/21/24</name><identifier><ID>USP79849AC24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GAZPRU 4.95 
03/23/27</name><identifier><ID>XS1585190389</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBS Float 
05/23/23</name><identifier><ID>USH4209UAB29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>GS Float 
10/22/25</name><identifier><ID>XS1291167226</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GLOG 8  7/8  
03/22/22</name><identifier><ID>USG37585AC37</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>PEMEX 6  5/8  
06/15/38</name><identifier><ID>US70645KBM09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EVERRE 7 
03/23/20</name><identifier><ID>XS1580430681</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc

Page 227



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SOCGEN Float 
04/01/22</name><identifier><ID>XS1586146851</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PGB Float 
05/19/21</name><identifier><ID>PTOTVGOE0008</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table3><row><startTime>2019-10-31T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.573</price><volume>776797</volume><tradeTime>2019-10-31
T13:59:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.553902</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.44</price><volume>82
7520</volume><tradeTime>2019-11-14T10:13:09.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatf
orm><refPx>103.335999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><
row><startTime>2019-11-20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>103.419</price><volume>1034190</volume><tradeTime>2019-11-20T14:21:18.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>103.334702</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-27+00:00</tradeDate><table3><row><startTime>2019-11-27T11:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>103.393</price><volume>1033930</vo
lume><tradeTime>2019-11-27T12:43:41.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>103.360802</refPx></row><row><startTime>2019-11-27T13:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>103.393</price><volume>1033930</volume><tr
adeTime>2019-11-27T15:15:14.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.3
60802</refPx></row></table3><table4><row><simpleAvgPx>103.393</simpleAvgPx><avgP
x>103.393</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTra
des>2</numExecTrades><totalValue>2067860</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table3><row><start
Time>2019-12-12T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
103.319</price><volume>516595</volume><tradeTime>2019-12-12T13:41:46.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>2</tradingPlatform><refPx>103.294296</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>HEIANA 3  1/2  
01/29/28</name><identifier><ID>USN39427FV17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TSKBTI 7  5/8  
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03/29/27</name><identifier><ID>XS1584113184</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SHNHAN 2  7/8  
03/28/22</name><identifier><ID>US82460EAK64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARWLN Float 
04/01/25</name><identifier><ID>XS1533918824</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GLENLN 4 
03/27/27</name><identifier><ID>USU37818AR97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AZMIM 2 
03/28/22</name><identifier><ID>XS1533918584</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table4><row><simpleAvgPx>103.2</simpleAvgPx><avgPx
>103.2</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>5160000</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>25
00000</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6899
999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.68999999999
99999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>15.5</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>EDENFP 1  7/8  
03/30/27</name><identifier><ID>FR0013247202</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>110</price><volume>220000</volume><tradeTime>2019-10-14T11:
16:46.000000+00:00</tradeTime><refPx>109.59735</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
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><row><meanTimeAcceptToExecSecs>0.092</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.092</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>ARMK 3  1/8  
04/01/25</name><identifier><ID>XS1586831999</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table3><row><startTime>2019-10-04T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.07</price><volume>680262</volume><tradeTime>2019-10-04T
09:45:49.000000+00:00</tradeTime><refPx>103.04775</refPx></row></table3><table4>
<row><simpleAvgPx>103.075</simpleAvgPx><avgPx>103.075</avgPx></row></table4><tab
le6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>136
0590</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>660000</medianFilledVolume><medianO
rderedVolume>660000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>TEN Float 
04/15/24</name><identifier><ID>XS1587913663</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.35</price><volume>401400</volume><tradeTime>2019-12-10T
12:27:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.74975</refPx></row><
/table3><table4><row><simpleAvgPx>100.425</simpleAvgPx><avgPx>100.425</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>803400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilled
Volume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TEN 4  7/8  
04/15/22</name><identifier><ID>XS1587905727</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
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radeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volume>101
800</volume><tradeTime>2019-12-11T10:00:22.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>101.8994</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>GS Float 
12/27/20</name><identifier><ID>US38141GWF70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AEGON Float 
02/02/21</name><identifier><ID>XS0242163656</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>METINV 7  1/2  
12/31/21</name><identifier><ID>XS1571247490</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1<
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/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>V
W 0  1/2  
03/30/21</name><identifier><ID>XS1586555606</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JPFAIJ 5  1/2  
03/31/22</name><identifier><ID>XS1588422201</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PEL
HOL 4  1/8  
04/01/24</name><identifier><ID>XS1533914591</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table3><row><startTime>2019-12-03T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>91.2</price><volume>91200</volume><tradeTime>2019-12-03T15:
34:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>90.79915</refPx></row></tab
le3><table4><row><simpleAvgPx>91.075</simpleAvgPx><avgPx>91.075</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>182150</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume
><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T09:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>91.09999999999999</price><vol
ume>91100</volume><tradeTime>2019-12-04T09:51:19.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>90.54445</refPx></row></table3><table4><row><simpleAvgPx>91.0250
0000000001</simpleAvgPx><avgPx>91.02500000000001</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>182050</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrdered
Volume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>ARGENT 3  3/8  
10/12/20</name><identifier><ID>CH0361824458</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LVLT 5  1/4  
03/15/26</name><identifier><ID>US527298BM48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EVERRE 9  1/2  
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03/29/24</name><identifier><ID>XS1587867539</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RCFF
P 1  1/2  
04/03/24</name><identifier><ID>FR0013248465</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.41</price><volume>835280</volume><tradeTime>2019-11-05T
09:36:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.45835</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>10.699</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>10.699</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>41</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>BMW 0  1/8  
07/03/20</name><identifier><ID>XS1589881272</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table4><row><simpleAvgPx>100.246667</simpleAvgPx><avgPx>100.245</avgPx><highP
x>100.25</highPx><lowPx>100.24</lowPx></row></table4><table6><row><numOrdRfq>3</
numOrdRfq><numExecTrades>3</numExecTrades><totalValue>16039200</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>4000000</medianFilledVolume><medianOrderedVolume>4000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.626</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.588</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39.666667</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>SEVFP 1 
04/03/25</name><identifier><ID>FR0013248507</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DOLE 7  1/4  
06/15/25</name><identifier><ID>USU2541TAB18</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NTGYSM 1  1/8  
04/11/24</name><identifier><ID>XS1590568132</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.18</price><volume>104180</volume><tradeTime>2019-11-29T
14:02:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.3294</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>F Float 
08/26/20</name><identifier><ID>XS1590503279</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
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>1</sizeRange><price>99.75</price><volume>199500</volume><tradeTime>2019-11-04T1
5:50:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.77</refPx></row></tabl
e3><table4><row><simpleAvgPx>99.72499999999999</simpleAvgPx><avgPx>99.7249999999
9999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>398900</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000
0</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>F 3.339 
03/28/22</name><identifier><ID>US345397YL15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TELIAS 3 
04/04/78</name><identifier><ID>XS1590787799</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.825</price><volume>640950</volume><tradeTime>2019-10-18
T16:19:38.000000+00:00</tradeTime><refPx>106.8446</refPx></row></table3><table4>
<row><simpleAvgPx>106.83</simpleAvgPx><avgPx>106.83</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>12819
60</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrd
eredVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>36</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>KEYS 4.6 
04/06/27</name><identifier><ID>US49338LAE39</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OHI 4  3/4  
01/15/28</name><identifier><ID>US681936BK50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DG 3  7/8  
04/15/27</name><identifier><ID>US256677AE53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALAHKW 3  1/2  
04/05/22</name><identifier><ID>XS1591771735</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ERESQD 4  7/8  
04/05/22</name><identifier><ID>XS1590806508</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
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elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SPMIM 2  3/4  
04/05/22</name><identifier><ID>XS1591523755</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table3>
<row><startTime>2019-12-23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>105.15</price><volume>105150</volume><tradeTime>2019-12-23T13:40:18.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>105.0703</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>LOXAM 6 
04/15/25</name><identifier><ID>XS1590067432</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row><meanTimeAcceptToExecSecs>25.756</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>25.756</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>30</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-18+00:00</tradeDate><table3><row><startTime>2019-10-18T09:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.44</price><volume>6
14640</volume><tradeTime>2019-10-18T09:53:18.000000+00:00</tradeTime><refPx>102.
35975</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.113</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.113</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table3><row><startT
ime>2019-10-22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
03</price><volume>103000</volume><tradeTime>2019-10-22T14:08:30.000000+00:00</tr
adeTime><refPx>102.505</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.411</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.411</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><
table3><row><startTime>2019-10-23T13:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><simpleAvgExecutedPx>102.65</simpleAvgExecutedPx><totalValue>698020</
totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.42</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.42</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>48</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>48</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startTim
e>2019-10-28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100
.98</price><volume>302940</volume><tradeTime>2019-10-28T15:05:35.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>101.3754</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>2.052</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.052</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00
:00</tradeDate><table3><row><startTime>2019-10-29T09:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>101.201</price><volume>101201</volume><tradeTi
me>2019-10-29T11:04:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.22625<
/refPx></row><row><startTime>2019-10-29T15:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>101.25</price><volume>860625</volume><tradeTime>2019-10-
29T15:40:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.12015</refPx></ro
w></table3><table4><row><simpleAvgPx>101.2255</simpleAvgPx><avgPx>101.244842</av
gPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExe
cTrades><totalValue>961826</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>475000</media
nFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>6.7715</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>6.7715</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>22.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>22.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTim
e>2019-10-30T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100
.94</price><volume>151410</volume><tradeTime>2019-10-30T14:42:53.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>100.8697</refPx></row></table3><table6><row><num
OrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.59<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.59</medianTimeAcceptToEx
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ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3><row><star
tTime>2019-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>101.4</price><volume>101400</volume><tradeTime>2019-10-31T15:38:01.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>100.694</refPx></row></table3><table6><row><n
umOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.4
96</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.496</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>12.033667</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>14.1</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTime>2019-11-0
8T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><vo
lume>858500</volume><tradeTime>2019-11-08T16:20:13.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradi
ngPlatform><refPx>100.87685</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.582</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>3.582</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><startTime>
2019-11-27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1
5</price><volume>1145650</volume><tradeTime>2019-11-27T12:54:01.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>2</tradingPlatform><refPx>103.8797</refPx></row><row><startTime>2019-11-27T
13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.3</price><vo
lume>104300</volume><tradeTime>2019-11-27T14:52:51.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradi
ngPlatform><refPx>104.034</refPx></row></table3><table4><row><simpleAvgPx>104.15
</simpleAvgPx><avgPx>104.15</avgPx><highPx>104.3</highPx><lowPx>104</lowPx></row
></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numExecTrades><
totalValue>1353950</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledV
olume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>4.136</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>4.136</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>16.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16
.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-
17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.75</price
><volume>314250</volume><tradeTime>2019-12-17T15:28:37.000000+00:00</tradeTime><
tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</t
radingPlatform><refPx>104.8124</refPx></row></table3><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.659</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>6.659</medianTimeAcceptToExecSecs><
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meanTimeRequestToQuoteSecs>24.5005</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>24.5005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><row><
startTime>2019-12-19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>104.52</price><volume>104520</volume><tradeTime>2019-12-19T11:05:42.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>2</tradingPlatform><refPx>104.85995</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>6.604</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>6.604</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>NEXFP 2  3/4  
04/05/24</name><identifier><ID>FR0013248713</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>CRBKMO 7  1/2  
10/05/27</name><identifier><ID>XS1589106910</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>LOXAM 4  1/4  
04/15/24</name><identifier><ID>XS1590066624</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.01</price><volume>104010</volume><tradeTime>2019-10-01T
10:04:12.000000+00:00</tradeTime><refPx>103.9852</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.123</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.123</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00
:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDa
te><table3><row><startTime>2019-11-21T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>102.33</price><volume>204660</volume><tradeTime>2019-11-21
T14:21:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.04665</refPx></row>
</table3><table4><row><simpleAvgPx>102.33</simpleAvgPx><avgPx>102.33</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>306990</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledV
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olume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.2</price><volume>309
600</volume><tradeTime>2019-12-09T10:16:35.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
rm><refPx>103.517</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
cs>25.828</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>25.828</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>41</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>41</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>HYNMTR 3.1 
04/05/22</name><identifier><ID>US44891CAM55</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HELNSW 3  3/8  
09/29/47</name><identifier><ID>XS1587893451</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table3><row><startTime>2019-11-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>112.6</price><volume>112600</volume><tradeTime>2019-11-28T1
4:07:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>112.248</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0.819</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.819</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>SDFGR 2  5/8  
04/06/23</name><identifier><ID>XS1591416679</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>81000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</t
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radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>ARCO 5  7/8  
04/04/27</name><identifier><ID>USG0457FAC17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM 4.7 
03/31/21</name><identifier><ID>IT0004982200</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table3><row><startTime>2019-10-07T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.48</price><volume>283767</volume><tradeTime>2019-10-07T
15:43:18.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>271600</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.47</price><vo
lume>417</volume><tradeTime>2019-10-08T15:46:54.000000+00:00</tradeTime></row></
table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate>
<table3><row><startTime>2019-10-09T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>104.45</price><volume>417</volume><tradeTime>2019-10-09T15:39
:06.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>400</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-10+00:00</tradeDate><table3><row><startTime>2019-10-10T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>104.41</price><volume>417
</volume><tradeTime>2019-10-10T15:46:01.000000+00:00</tradeTime></row></table3><
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table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3>
<row><startTime>2019-10-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>104.38</price><volume>417</volume><tradeTime>2019-10-11T15:46:18.0000
00+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>400</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>104.31</price><volume>4172</volum
e><tradeTime>2019-10-16T15:39:26.000000+00:00</tradeTime></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>4000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3><row><
startTime>2019-10-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>104.15</price><volume>1249</volume><tradeTime>2019-10-25T15:42:32.000000+00
:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>1200</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>104.15</price><volume>4166</volume><t
radeTime>2019-11-04T16:41:53.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T15:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>104.05</price><volume>6243</vo
lume><tradeTime>2019-11-06T16:41:34.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></ro
w></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTime>2019-11-08T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.01</price><volume>1
4977</volume><tradeTime>2019-11-08T16:39:19.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1</price><v
olume>4164</volume><tradeTime>2019-11-12T16:46:16.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTime>2019
-11-15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.97</p
rice><volume>3327</volume><tradeTime>2019-11-15T16:46:08.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform></row></table3><table4><row><simpleAvgPx>104.06</simpleAvgPx><a
vgPx>104.087391</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numE
xecTrades>2</numExecTrades><totalValue>9576.040000000001</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>4600</medianFilledVolume><medianOrderedVolume>4600</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3><
row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>103.96</price><volume>12891</volume><tradeTime>2019-11-18T16:38:36.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><
table3><row><startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>103.94</price><volume>10394</volume><tradeTime>2019-11-20T16:3
8:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tra
deDate><table3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>103.92</price><volume>45724</volume><tradeTime>2019-11
-21T16:39:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00
:00</tradeDate><table3><row><startTime>2019-11-22T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>104.04</price><volume>8323</volume><tradeTime>
2019-11-22T16:44:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-02+00:00</tradeDate><table3><row><startTime>2019-12-02T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>103.75</price><volume>4150</volume><tra
deTime>2019-12-02T16:41:35.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table
3><table4><row><simpleAvgPx>103.855</simpleAvgPx><avgPx>103.9</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>14546</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>7000</medianFilledVolume><med
ianOrderedVolume>7000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>103.78</price><volume>4151</volume><
tradeTime>2019-12-04T16:38:43.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-06+00:00</tradeDate><table3><row><startTime>2019-12-06T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>103.87</price><volume>2077</v
olume><tradeTime>2019-12-06T16:38:20.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.87</price><volume>
2077</volume><tradeTime>2019-12-09T16:35:04.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.74</price><
volume>12448</volume><tradeTime>2019-12-10T16:37:12.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform></row></table3><table4><row><simpleAvgPx>103.77</simpleAvgPx><avgPx>
103.748571</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTr
ades>2</numExecTrades><totalValue>14524.8</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolum
e>7000</medianFilledVolume><medianOrderedVolume>7000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>
2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.7
3</price><volume>24895</volume><tradeTime>2019-12-11T16:35:27.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOr
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dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table3><row><st
artTime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>103.72</price><volume>4148</volume><tradeTime>2019-12-12T16:42:47.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><
row><startTime>2019-12-16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>103.83</price><volume>415</volume><tradeTime>2019-12-16T16:43:53.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><ta
ble3><row><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>103.77</price><volume>1660</volume><tradeTime>2019-12-18T16:40:3
4.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>TEWOOG 5  1/2  
04/06/22</name><identifier><ID>XS1592506957</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ASTONM 5  3/4  
04/15/22</name><identifier><ID>XS1533915564</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table3><row><startTime>2019-12-16T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>95.90000000000001</price><volume>95900</volume><tradeTime>2
019-12-16T15:13:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>96.21875</refP
x></row></table3><table4><row><simpleAvgPx>95.9785</simpleAvgPx><avgPx>95.9785</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>191957</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</med
ianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISPIM 
Float 
03/31/22</name><identifier><ID>IT0005163677</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table3><row><startTime>2019-11-11T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.33</price><volume>20066</volume><tradeTime>2019-11-11T1
6:33:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.370201</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>100.3125</price><volume>40
125</volume><tradeTime>2019-11-12T16:45:45.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>100.362099</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
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<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><r
ow><startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>100.12</price><volume>20024</volume><tradeTime>2019-11-21T16:39:39.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>100.232803</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>100.22</price><volume>10022</volume><t
radeTime>2019-11-28T16:46:45.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.
2649</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>20
19-12-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.2</
price><volume>10020</volume><tradeTime>2019-12-04T16:38:47.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform><refPx>100.2649</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeD
ate><table3><row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>100.15</price><volume>10015</volume><tradeTime>2019-12-09
T16:34:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.279449</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.26</price><volume>70
182</volume><tradeTime>2019-12-13T16:35:30.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>100.3424</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><ro
w><startTime>2019-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>100.24</price><volume>100240</volume><tradeTime>2019-12-20T16:44:28.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>100.374298</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>100.8</price><volume>30240</volume><tr
adeTime>2019-12-23T16:36:19.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.3
63602</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>ISPIM Float 
03/31/20</name><identifier><ID>IT0005087488</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
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e><table3><row><startTime>2019-10-28T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.93000000000001</price><volume>19986</volume><tradeTime>2
019-10-28T16:40:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.042099</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.94</price><v
olume>9994</volume><tradeTime>2019-11-04T16:41:31.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform><refPx>100.020699</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><ta
ble3><row><startTime>2019-11-13T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>99.94</price><volume>9994</volume><tradeTime>2019-11-13T16:57:33
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>100.0494</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>99.95999999999999</price><volume>29
988</volume><tradeTime>2019-11-26T16:40:51.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>100.067703</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><r
ow><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>99.97</price><volume>9997</volume><tradeTime>2019-12-09T16:35:56.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>100.076302</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-12+00:00</tradeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>99.97</price><volume>9997</volume><trade
Time>2019-12-12T16:39:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.0550
99</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>LLAKES 7  1/4  
PERP</name><identifier><ID>USU51299AF90</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DSXXXX</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BMW 2.7 
04/06/22</name><identifier><ID>USU09513HA05</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AALLN 3  3/4  
04/10/22</name><identifier><ID>USG0446NAK03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
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6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>AALLN 4  3/4  
04/10/27</name><identifier><ID>USG0446NAL85</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CVALIM 8  1/4  
04/12/27</name><identifier><ID>XS1590496987</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>ERSTBK 6  1/2  
PERP</name><identifier><ID>XS1597324950</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>JSTLIN 5  1/4  
04/13/22</name><identifier><ID>XS1586341981</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DARALA 6  7/8  
04/10/22</name><identifier><ID>XS1597014767</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>VW 1  1/2  
04/12/21</name><identifier><ID>XS1596727609</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM 3  3/4  
04/12/22</name><identifier><ID>XS1596778263</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ZJEX
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PR 0 
04/21/22</name><identifier><ID>XS1595396109</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table3><row><startTime>2019-12-16T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.58499999999999</price><volume>99585</volume><tradeTime>2
019-12-16T12:28:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.613197</ref
Px></row></table3><table4><row><simpleAvgPx>99.59999999999999</simpleAvgPx><avgP
x>99.59999999999999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><
numExecTrades>2</numExecTrades><totalValue>199200</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFil
ledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>STLNSW 5  5/8 
07/15/22</name><identifier><ID>DE000A19FW97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>4</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRt
sTables><instrumentRtsTables><table2><name>FBELFP 1  1/2  
04/18/24</name><identifier><ID>FR0013251329</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table
3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>102</price><volume>510000</volume><tradeTime>2019-11-04T16:14:39.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>2</tradingPlatform><refPx>101.81315</refPx></row></table3><ta
ble4><row><simpleAvgPx>102.275</simpleAvgPx><avgPx>102.275</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>1022750</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><me
dianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.538</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.538</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>31.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31.0005<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT

Page 247



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
ables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3>
<row><startTime>2019-12-02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>102.15</price><volume>306450</volume><tradeTime>2019-12-02T14:23:26.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>102.00725</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ANTOLN 3  1/4  
04/30/24</name><identifier><ID>XS1598243142</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.93799999999999
99</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.9379999999999999</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>68.624</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>68.624</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
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ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate
><table3><row><startTime>2019-12-18T11:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><simpleAvgExecutedPx>97.25</simpleAvgExecutedPx><totalValue>243125<
/totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table3><row><startTime>201
9-12-27T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.51000
000000001</price><volume>97510</volume><tradeTime>2019-12-27T12:49:05.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>97.3883</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.2</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>0.2</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>LTMCI 6  7/8  
04/11/24</name><identifier><ID>USG53770AB22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KLTX
MX 8  7/8  
04/11/22</name><identifier><ID>USP4953VAJ28</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JINGRU 7  3/4  
04/12/20</name><identifier><ID>XS1590378862</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GALIAR Float 
04/11/22</name><identifier><ID>USP89610AX09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARLP 7  1/2  
05/01/25</name><identifier><ID>USU0187NAA91</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><simpleAvgExecutedPx>98.84999999999999</simpleAvgExecutedPx><total
Value>296550</totalValue></row></table3><table4><row><simpleAvgPx>98.8</simpleAv
gPx><avgPx>98.8</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numE
xecTrades>2</numExecTrades><totalValue>592800</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>TGP Float 
10/28/21</name><identifier><ID>NO0010777089</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBVXAR</ID><IDType>CFI</IDType></classification><currency>
NOK</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>46000000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.613</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.61
3</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>12</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>GM Float 
04/13/20</name><identifier><ID>US37045XBU90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ISPIM Float 
04/09/20</name><identifier><ID>IT0005002339</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.6</price><volume>60360</volume><tradeTime>2019-10-03T15
:44:45.000000+00:00</tradeTime><refPx>100.707397</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>60000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table3><row><
startTime>2019-10-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>100.6</price><volume>30180</volume><tradeTime>2019-10-04T15:53:28.000000+00
:00</tradeTime><refPx>100.698898</refPx></row></table3><table6><row><numOrdRfq>2
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>2019-1
0-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</pric
e><volume>20120</volume><tradeTime>2019-10-07T15:43:06.000000+00:00</tradeTime><
refPx>100.695801</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>100.56</price><volume>10056
</volume><tradeTime>2019-10-11T15:46:30.000000+00:00</tradeTime><refPx>100.64160
2</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-1
5+00:00</tradeDate><table3><row><startTime>2019-10-15T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>100.55</price><volume>20110</volume><trade
Time>2019-10-15T15:59:32.000000+00:00</tradeTime><refPx>100.620155</refPx></row>
</table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeD
ate><table3><row><startTime>2019-10-21T13:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>100.54</price><volume>50270</volume><tradeTime>2019-10-21
T15:16:23.000000+00:00</tradeTime><refPx>100.613998</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><ro
w><startTime>2019-10-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>100.53</price><volume>20106</volume><tradeTime>2019-10-23T15:46:25.00000
0+00:00</tradeTime><refPx>100.6203</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
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fy>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3><row><startTime>2019
-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.51</p
rice><volume>30153</volume><tradeTime>2019-10-31T16:45:07.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1
</tradingPlatform><refPx>100.590302</refPx></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</trade
Date><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>100.523333</price><volume>30156</volume><tradeTime>2019-
11-05T16:41:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.531502</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.255</price><vol
ume>20051</volume><tradeTime>2019-11-06T16:41:37.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>100.553886</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><tab
le3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>100.47</price><volume>60282</volume><tradeTime>2019-11-12T16:45:5
3.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>100.528099</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>100.46</price><volume>30138</vol
ume><tradeTime>2019-11-19T16:41:36.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>100.510399</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><star
tTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>100.45</price><volume>10045</volume><tradeTime>2019-11-20T16:38:37.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>100.4925</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:0
0</tradeDate><table3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>100.45</price><volume>10045</volume><tradeTime>2
019-11-21T16:39:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.505203</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><
volume>20090</volume><tradeTime>2019-11-22T16:44:33.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>100.484802</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><
table3><row><startTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>100.44</price><volume>100440</volume><tradeTime>2019-11-26T16:
40:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>100.497803</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
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></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T15:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>20080</
volume><tradeTime>2019-12-10T16:37:53.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><r
efPx>100.461952</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><s
tartTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>100.4</price><volume>20080</volume><tradeTime>2019-12-11T16:34:10.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>100.455421</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+
00:00</tradeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>100.39</price><volume>20078</volume><tradeTi
me>2019-12-12T16:39:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.453644
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DAMAC
R 6  1/4  
04/20/22</name><identifier><ID>XS1585453142</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KZOKZ 5  3/4  
04/19/47</name><identifier><ID>XS1595714087</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CHIOIL 4  5/8  
04/20/22</name><identifier><ID>XS1589745170</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VIGAV 3  3/4  
04/13/47</name><identifier><ID>AT0000A1VGA1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVOGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>OINLIN 4 
04/21/27</name><identifier><ID>XS1565437487</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>BPCEGP 3.03 
10/12/22</name><identifier><ID>FR0011315761</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>8.257999999999999</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>8.257999999999999</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><row><startT
ime>2019-11-21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
08</price><volume>24300</volume><tradeTime>2019-11-21T15:25:46.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>107.638901</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>22.901</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>22.901</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
7+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>18.596</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>18.596</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>21</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>BGRKNG 6 
05/01/24</name><identifier><ID>XS1600514696</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-1
1-25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.34</pri
ce><volume>737380</volume><tradeTime>2019-11-25T10:32:12.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2<
/tradingPlatform><refPx>105.44185</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>5.54</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.54</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>17.5</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
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cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><row
><startTime>2019-12-19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>104.9</price><volume>104900</volume><tradeTime>2019-12-19T11:12:33.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>2</tradingPlatform><refPx>105.2754</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.577</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.577</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>GRFSM 3.2 
05/01/25</name><identifier><ID>XS1598757760</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+
00:00</tradeDate><table4><row><simpleAvgPx>103.05</simpleAvgPx><avgPx>103</avgPx
><highPx>103.15</highPx><lowPx>102.85</lowPx></row></table4><table6><row><numOrd
Rfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>4532000</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>1200000</medianFilledVolume><medianOrderedVolume>12
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>10.429</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>10.429</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22
+00:00</tradeDate><table3><row><startTime>2019-10-22T09:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>103.25</price><volume>516250</volume><trade
Time>2019-10-22T10:07:48.000000+00:00</tradeTime><refPx>102.948</refPx></row></t
able3><table4><row><simpleAvgPx>103.25</simpleAvgPx><avgPx>103.25</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>1342250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>650000</medianFilledVol
ume><medianOrderedVolume>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.0095</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.0095</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>53</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>53</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0.002</meanTimeAcceptToExecSecs>
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<medianTimeAcceptToExecSecs>0.002</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>17.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17.5</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PG
B Float 
04/12/22</name><identifier><ID>PTOTVJOE0005</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table3><row><startTime>2019-10-16T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.8</price><volume>955776</volume><tradeTime>2019-10-16T1
3:26:44.000000+00:00</tradeTime><refPx>104.916092</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-3
1+00:00</tradeDate><table3><row><startTime>2019-10-31T13:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>104.834</price><volume>524170</volume><tra
deTime>2019-10-31T14:03:15.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.87
4397</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTime>20
19-11-15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.707
</price><volume>1151777</volume><tradeTime>2019-11-15T09:35:27.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>104.638298</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</
tradeDate><table3><row><startTime>2019-11-18T11:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>104.69</price><volume>1046900</volume><tradeTime>20
19-11-18T11:42:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.6511</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><r
ow><startTime>2019-12-10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>104.4</price><volume>180612</volume><tradeTime>2019-12-10T13:23:07.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>2</tradingPlatform><refPx>104.540031</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>104.57</price><volume>1307125</volume>
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<tradeTime>2019-12-13T16:10:34.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>10
4.506798</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>32</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTime
>2019-12-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.
585</price><volume>1045850</volume><tradeTime>2019-12-19T16:16:30.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>2</tradingPlatform><refPx>104.5009</refPx></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>BGRKNG Float 
05/01/23</name><identifier><ID>XS1600481821</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table4><row><simpleAvgP
x>101.1</simpleAvgPx><avgPx>101.1</avgPx></row></table4><table6><row><numOrdRfq>
2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>202200</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.133</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
133</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17.5</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>17.5</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</trad
eDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>125000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tr
adeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
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imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>3</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>FOURFN 10  3/4  
05/01/22</name><identifier><ID>XS1597294781</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><st
artTime>2019-12-17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><sim
pleAvgExecutedPx>90.40000000000001</simpleAvgExecutedPx><totalValue>180800</tota
lValue></row></table3><table4><row><simpleAvgPx>90.183333</simpleAvgPx><avgPx>90
.125</avgPx><highPx>90.40000000000001</highPx><lowPx>90</lowPx></row></table4><t
able6><row><numOrdRfq>6</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>9
01250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><median
OrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>0.723333</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0.54</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>14.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>C Float 
04/25/22</name><identifier><ID>US172967LH22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>C 2
 3/4  
04/25/22</name><identifier><ID>US172967LG49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MS Float 
05/08/24</name><identifier><ID>US61744YAG35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAC Float 
05/04/23</name><identifier><ID>XS1602557495</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISCTR 6  1/8  
04/25/24</name><identifier><ID>XS1578203462</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>UNILAB 5  3/4  
05/15/25</name><identifier><ID>XS1602515733</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>BNTGR 4  1/2  
12/16/19</name><identifier><ID>DE000A2DAJB7</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HRINTH Float 
04/27/20</name><identifier><ID>XS1596795275</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HRINTH Float 
04/27/22</name><identifier><ID>XS1596795192</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DRXLN 4  1/4  
05/01/22</name><identifier><ID>XS1602280676</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table4><row><simpleAvgPx>101.98</simpleAvgPx><avgPx>101.98</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>611880</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><
medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>METINR 4.85 
05/02/24</name><identifier><ID>XS1603335610</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MS 1  7/8  
04/27/27</name><identifier><ID>XS1603892149</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>109.45</price><volume>109450</volume><tradeTime>2019-11-29T
14:02:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>109.5293</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>HMELIN 5  1/4  
04/28/27</name><identifier><ID>XS1599758940</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>RUALRU 5.3 
05/03/23</name><identifier><ID>XS1577964965</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>THAMES 2  7/8  
05/03/27</name><identifier><ID>XS1605393054</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>THAMES 2  3/8  
05/03/23</name><identifier><ID>XS1605392676</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFQFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TCZIRA 5  1/8  
05/03/22</name><identifier><ID>XS1605397394</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ATALIA 4 
05/15/24</name><identifier><ID>XS1605600532</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.722</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.722</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>70.5</price><volume>7050
0</volume><tradeTime>2019-11-22T10:30:03.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform
><refPx>72.08215</refPx></row></table3><table4><row><simpleAvgPx>68.65625</simpl
eAvgPx><avgPx>68.65625</avgPx><highPx>71</highPx><lowPx>66.375</lowPx></row></ta
ble4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>4</numExecTrades><total
Value>274625</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume>
<medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>5.0675</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>5.0675</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>10.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>850000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>354000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><ta
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ble3><row><startTime>2019-12-16T09:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>81.26000000000001</price><volume>162520</volume><tradeTime>2019-
12-16T09:43:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>81.2242</refPx></r
ow><row><startTime>2019-12-16T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>81.5</price><volume>407500</volume><tradeTime>2019-12-16T15:58:47.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>81.30925000000001</refPx></row></
table3><table4><row><simpleAvgPx>81.38</simpleAvgPx><avgPx>81.43142899999999</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExe
cTrades><totalValue>570020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>350000</media
nFilledVolume><medianOrderedVolume>350000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>1.6575</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>1.6575</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>19.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>19.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTim
e>2019-12-19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.
09999999999999</price><volume>80100</volume><tradeTime>2019-12-19T12:23:41.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>2</tradingPlatform><refPx>81.03595</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>6.443</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>6.443</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>SENGR 3  7/8  
10/25/22</name><identifier><ID>XS1608040090</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>
5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>PBBGR 3  3/8  
05/24/27</name><identifier><ID>DE000A2DAST0</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NFLX 3  5/8  
05/15/27</name><identifier><ID>XS1821883102</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>175000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
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hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tra
deDate><table3><row><startTime>2019-11-06T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>106.0304</price><volume>106030</volume><tradeTime>2019
-11-06T15:34:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>106.14875</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate>
<table3><row><startTime>2019-11-15T13:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>104.99</price><volume>104990</volume><tradeTime>2019-11-15T14
:48:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>105.06685</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
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></table6><table9><row><meanTimeAcceptToExecSecs>5.641</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>5.641</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTi
me>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
6.44</price><volume>106440</volume><tradeTime>2019-11-29T15:15:48.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>106.4589</refPx></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>3.787</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>3.787</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tr
adeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>11</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>4.922</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.922
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>SAKAEI 4.45 
05/05/24</name><identifier><ID>USY7140VAA80</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>CRBKMO 8  7/8  
PERP</name><identifier><ID>XS1601094755</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>PG 1  3/8  
05/03/25</name><identifier><ID>XS1608101066</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TRVLEX 8 
05/15/22</name><identifier><ID>XS1577963306</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VIGAV 3  1/2  
05/11/27</name><identifier><ID>AT0000A1VKJ4</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>UTX 1.9 
05/04/20</name><identifier><ID>US913017CM98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NESNVX 2  1/4  
05/10/22</name><identifier><ID>XS1609321986</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>UNANA 2.6 
05/05/24</name><identifier><ID>US904764AX59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>INTL
WT 5.95 
12/15/39</name><identifier><ID>USM00020AA12</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FCFIN 7  3/4  
11/24/27</name><identifier><ID>XS1386178237</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ENLK 5.45 
06/01/47</name><identifier><ID>US29336UAG22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table3><row><startTime>2019-12-16T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>79.75</price><volume>39875</volume><tradeTime>2019-12-16T15
:22:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>81.747986</refPx></row></t
able3><table4><row><simpleAvgPx>80.125</simpleAvgPx><avgPx>80.125</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>80125</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume
><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>SABSM 6  1/2  
PERP</name><identifier><ID>XS1611858090</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
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0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WYNNLV 5  1/4 
05/15/27</name><identifier><ID>USU98347AL87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CC 5  3/8  
05/15/27</name><identifier><ID>US163851AE83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>87</price><volume>43500</volume><tradeTime>2019-10-15T12:46
:04.000000+00:00</tradeTime><refPx>86.233665</refPx></row></table3><table4><row>
<simpleAvgPx>87</simpleAvgPx><avgPx>87</avgPx></row></table4><table6><row><numOr
dRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>87000</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>50000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>CKHH 4 
PERP</name><identifier><ID>USG2176GAA97</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFGQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.424</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.424</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>OMGRID 5.196 
05/16/27</name><identifier><ID>XS1577964536</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>SATS 6  5/8  
08/01/26</name><identifier><ID>US444454AF95</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM 6  1/4  
PERP</name><identifier><ID>XS1614415542</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXBB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>FMGAU 4  3/4  
05/15/22</name><identifier><ID>USQ3919KAJ09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>125000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>FMGAU 5  1/8  
05/15/24</name><identifier><ID>USQ3919KAK71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IFC 7  1/2  
05/09/22</name><identifier><ID>XS1608102973</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFR</ID><IDType>CFI</IDType></classification><currency>
BRL</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table3><row><startTime>2019-12-30T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.69</price><volume>106690</volume><tradeTime>2019-12-30T
11:34:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>106.2595</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>GS 1  3/8  
05/15/24</name><identifier><ID>XS1614198262</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.6</price><volume>103600</volume><tradeTime>2019-11-29T1
4:02:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.6946</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>CAPXAR 6  7/8  
05/15/24</name><identifier><ID>USP20058AC08</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>80.25</price><volume>240750</volume><tradeTime>2019-10-15T1
2:43:00.000000+00:00</tradeTime><refPx>81.18085000000001</refPx></row></table3><
table4><row><simpleAvgPx>80.34999999999999</simpleAvgPx><avgPx>80.34999999999999
</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>482100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</m
edianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
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RtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startTime>2019-10
-23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.900000000
00001</price><volume>161800</volume><tradeTime>2019-10-23T13:14:43.000000+00:00<
/tradeTime><refPx>81.06019999999999</refPx></row></table3><table4><row><simpleAv
gPx>81.02500000000001</simpleAvgPx><avgPx>81.02500000000001</avgPx></row></table
4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>324100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><me
dianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>C Float 
05/17/24</name><identifier><ID>US172967LL34</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BNKEA 5  5/8  
PERP</name><identifier><ID>XS1615078141</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFJPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>RALFP 3.4 
01/31/22</name><identifier><ID>FR0012017903</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>24.5</price><volu
me>490000</volume><tradeTime>2019-10-30T17:28:50.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</trading
Platform><refPx>26.7765</refPx></row></table3><table4><row><simpleAvgPx>24.75</s
impleAvgPx><avgPx>24.75</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdR
fq><numExecTrades>2</numExecTrades><totalValue>990000</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><ta
ble3><row><startTime>2019-10-31T09:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>24.5</price><volume>735000</volume><tradeTime>2019-10-31T10:46:0
4.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>2</tradingPlatform><refPx>26.8179</refPx></row><row><star
tTime>2019-10-31T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>25</price><volume>75000</volume><tradeTime>2019-10-31T12:50:52.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>2</tradingPlatform><refPx>26.40695</refPx></row></table3><table4><row><simp
leAvgPx>24.75</simpleAvgPx><avgPx>24.75</avgPx><highPx>25</highPx><lowPx>24.5</l
owPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numEx
ecTrades><totalValue>1633500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
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ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1650000</me
dianFilledVolume><medianOrderedVolume>1650000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>26.25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>24.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime
>2019-12-11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>29.5
</price><volume>1475000</volume><tradeTime>2019-12-11T10:27:16.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>28.4608</refPx></row></table3><table4><row><simple
AvgPx>30.25</simpleAvgPx><avgPx>30.25</avgPx></row></table4><table6><row><numOrd
Rfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3025000</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>5000000</medianFilledVolume><medianOrderedVolume>50
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>52.5005</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>52.5005</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12
+00:00</tradeDate><table3><row><startTime>2019-12-12T09:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>29.75</price><volume>595000</volume><tradeT
ime>2019-12-12T10:25:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>29.15745<
/refPx></row></table3><table4><row><simpleAvgPx>29.916667</simpleAvgPx><avgPx>30
</avgPx><highPx>30.25</highPx><lowPx>29.75</lowPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>3000000</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume><medianOrderedVolu
me>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.513667</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.541</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>59</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>68</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-19+00:00</tradeDate><table4><row><simpleAvgPx>30.65</simpleAvgPx><avgPx>30.6
5</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>367800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>600000</
medianFilledVolume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.263</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.263</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>66.5</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>66.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>TPC 6  7/8  
05/01/25</name><identifier><ID>USU87300AC03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SATS 5  1/4  
08/01/26</name><identifier><ID>US444454AD48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM Float 
08/31/24</name><identifier><ID>IT0005204406</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>98.17</price><volume>98170</volume><tradeTime>2019-10-11T15
:43:23.000000+00:00</tradeTime><refPx>98.3139</refPx></row></table3><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><st
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artTime>2019-11-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>97.7</price><volume>4885</volume><tradeTime>2019-11-25T16:38:34.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform><refPx>97.738</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</
tradeDate><table3><row><startTime>2019-11-27T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>97.771854</price><volume>147635</volume><tradeTime>
2019-11-27T16:35:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>97.7643000000
0001</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table3><row><startTime>20
19-11-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.8760
87</price><volume>67534</volume><tradeTime>2019-11-28T16:40:53.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>97.797</refPx></row></table3><table4><row><simpleA
vgPx>97.913043</simpleAvgPx><avgPx>97.93294299999999</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2928
19.500002</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>149500</medianFilledVolume><me
dianOrderedVolume>149500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2
019-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.308
00000000001</price><volume>4865</volume><tradeTime>2019-12-20T16:36:39.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>97.48595</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>UCGIM Float 
03/20/22</name><identifier><ID>IT0005070401</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.06</price><volume>12127</volume><tradeTime>2019-10-01T1
5:42:42.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>12000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-02+00:00</tradeDate><table3><row><startTime>2019-10-02T09:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</price><volum
e>409236</volume><tradeTime>2019-10-02T10:17:13.000000+00:00</tradeTime></row><r
ow><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>101.098333</price><volume>72790</volume><tradeTime>2019-10-02T15:49:03.
000000+00:00</tradeTime></row></table3><table4><row><simpleAvgPx>101.449167</sim
pleAvgPx><avgPx>101.693418</avgPx></row></table4><table6><row><numOrdRfq>4</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>482026.799976</totalValue><num
OrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>237000</medianFilledVolume><medianOrderedVolume>237000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>9.340999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>9.340999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>124.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>124.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>2019-10-07T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.173333</price><vol
ume>18211</volume><tradeTime>2019-10-07T15:42:56.000000+00:00</tradeTime></row><
/table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>18000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDa
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te><table3><row><startTime>2019-10-08T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>101.22</price><volume>30366</volume><tradeTime>2019-10-08T
15:46:52.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.23</price><vol
ume>30369</volume><tradeTime>2019-10-09T15:39:02.000000+00:00</tradeTime></row><
/table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDa
te><table3><row><startTime>2019-10-10T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>101.22</price><volume>6073</volume><tradeTime>2019-10-10T1
5:45:56.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>6000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.21</price><volum
e>54653</volume><tradeTime>2019-10-11T15:46:27.000000+00:00</tradeTime></row></t
able3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>54000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate
><table3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>101.2</price><volume>48576</volume><tradeTime>2019-10-16T15:
39:11.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>48000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.23</price><volume
>18221</volume><tradeTime>2019-10-22T15:44:17.000000+00:00</tradeTime></row></ta
ble3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>18000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate>
<table3><row><startTime>2019-10-28T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>101.6</price><volume>6096</volume><tradeTime>2019-10-28T16:41
:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</trad
eDate><table3><row><startTime>2019-11-06T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>101.25</price><volume>6075</volume><tradeTime>2019-11-0
6T16:41:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:0
0</tradeDate><table3><row><startTime>2019-11-11T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>101.28</price><volume>48614</volume><tradeTime>2
019-11-11T16:33:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-13+00:00</tradeDate><table3><row><startTime>2019-11-13T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>101.2725</price><volume>48610</volume><t
radeTime>2019-11-13T16:57:30.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T15:30:00.00000
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0+00:00</startTime><sizeRange>1</sizeRange><price>101.27</price><volume>72914</v
olume><tradeTime>2019-11-14T16:40:51.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTime>2019-11-15T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.27</price><volume>
30381</volume><tradeTime>2019-11-15T16:46:11.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-1
8T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.6</price><
volume>182880</volume><tradeTime>2019-11-18T13:49:22.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tra
dingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.848</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.848</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>38</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>38</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><star
tTime>2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>101.27</price><volume>12152</volume><tradeTime>2019-11-19T16:41:38.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><r
ow><startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>101.26</price><volume>6075</volume><tradeTime>2019-11-21T16:39:42.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><ta
ble3><row><startTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>101.27</price><volume>24304</volume><tradeTime>2019-11-22T16:44:
29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</trade
Date><table3><row><startTime>2019-11-29T15:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>101.2</price><volume>12144</volume><tradeTime>2019-11-29
T16:39:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00
</tradeDate><table3><row><startTime>2019-12-02T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>101.14</price><volume>30342</volume><tradeTime>20
19-12-02T16:41:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
06+00:00</tradeDate><table3><row><startTime>2019-12-06T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>101.1</price><volume>12132</volume><trade
Time>2019-12-06T16:38:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T13:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>100.9</price><volume>121080</volum
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e><tradeTime>2019-12-10T15:08:08.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>101.137778</price><volume>
54614</volume><tradeTime>2019-12-16T16:43:49.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-1
8T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.18</price>
<volume>12141</volume><tradeTime>2019-12-18T16:40:32.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tra
dingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2
019-12-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.22
</price><volume>97171</volume><tradeTime>2019-12-23T16:35:48.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table3><row><sta
rtTime>2019-12-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>101.25</price><volume>6075</volume><tradeTime>2019-12-30T16:36:28.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UCGIM 6  5/8
 
PERP</name><identifier><ID>XS1619015719</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><t
able3><row><startTime>2019-10-15T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>105.75</price><volume>502312</volume><tradeTime>2019-10-15T10:1
7:16.000000+00:00</tradeTime><refPx>105.7341</refPx></row></table3><table4><row>
<simpleAvgPx>105.85</simpleAvgPx><avgPx>105.85</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1005575</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>475000</medianFilledVolume><medianOrderedV
olume>475000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-2
5+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
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aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>ABIBB 1  3/4  
03/07/25</name><identifier><ID>BE6295391914</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HKIQCL 5.95 
02/12/25</name><identifier><ID>XS1189103382</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPCEGP 3 
05/22/22</name><identifier><ID>US05584KAA60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ANZ 
Float 
08/19/20</name><identifier><ID>US05252BCU17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GBLBBB 1  3/8  
05/23/24</name><identifier><ID>BE0002280494</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNXR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.216</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.216</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>46</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>RALFP 4.371 
01/23/23</name><identifier><ID>FR0013257557</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>28.76</price><volume>86280</volume><tradeTime>2019-10-01T14
:35:18.000000+00:00</tradeTime><refPx>29.25625</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>1.14</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1.14</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-0
7+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00<
/tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
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uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-24+00:00</tradeDate><table3><row><startTime>2019-10-24T11:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>25.98</price><volume>25980</v
olume><tradeTime>2019-10-24T12:52:45.000000+00:00</tradeTime><refPx>26.63935</re
fPx></row></table3><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>7.843</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>7.843</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>26.75</price><volume>5
3500</volume><tradeTime>2019-10-30T16:32:44.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatf
orm><refPx>26.61905</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>44</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>44</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00
:00</tradeDate><table3><row><startTime>2019-11-05T09:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>25.26</price><volume>25260</volume><tradeTime>
2019-11-05T09:41:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>26.2603</refP
x></row></table3><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>1.961</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1.961</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07
+00:00</tradeDate><table3><row><startTime>2019-11-07T13:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>25.56</price><volume>25560</volume><tradeTi
me>2019-11-07T14:31:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>26.0024</r
efPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.23</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.23</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-1
1-14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>26.42</pric
e><volume>26420</volume><tradeTime>2019-11-14T09:41:41.000000+00:00</tradeTime><
tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</t
radingPlatform><refPx>26.0732</refPx></row></table3><table6><row><numOrdRfq>1</n
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umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>2.205</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.205
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeD
ate><table3><row><startTime>2019-11-15T09:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>27.4</price><volume>54800</volume><tradeTime>2019-11-15T1
0:00:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>26.00305</refPx></row></t
able3><table4><row><simpleAvgPx>26.55</simpleAvgPx><avgPx>26.55</avgPx></row></t
able4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>106200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume
><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0.1795</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.1795</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>68.00024999999999</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>43.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-1
1-26T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>24.76</pric
e><volume>24760</volume><tradeTime>2019-11-26T14:40:47.000000+00:00</tradeTime><
tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</t
radingPlatform><refPx>25.5829</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>2.553</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.553
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeD
ate><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>27.49</price><volume>27490</volume><tradeTime>2019-12-10T
13:54:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>25.915</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>2.083</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>2.083</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>30.75</price><volume>307
50</volume><tradeTime>2019-12-11T16:19:08.000000+00:00</tradeTime><tradingSystem
>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfor
m><refPx>29.224</refPx></row></table3><table4><row><simpleAvgPx>30.67</simpleAvg
Px><avgPx>30.56375</avgPx><highPx>30.76</highPx><lowPx>30.5</lowPx></row></table
4><table6><row><numOrdRfq>9</numOrdRfq><numExecTrades>3</numExecTrades><totalVal
ue>244510</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><me
dianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.794667</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.168</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>8.428571</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T09:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>31.5</price><volume>252000
</volume><tradeTime>2019-12-16T11:11:28.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform>
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<refPx>31.1124</refPx></row></table3><table4><row><simpleAvgPx>31.5</simpleAvgPx
><avgPx>31.5</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>315000</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5
004999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.50049999
99999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.5</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>23.5</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17
+00:00</tradeDate><table3><row><startTime>2019-12-17T11:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>31.65</price><volume>63300</volume><tradeTi
me>2019-12-17T13:15:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>31.28935</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.826</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>1.826</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>GARAN 6  1/8  
05/24/27</name><identifier><ID>XS1617531063</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>T Float 
07/15/21</name><identifier><ID>US00206RDV15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BTPS 0.45 
05/22/23</name><identifier><ID>IT0005253676</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>MYL Float 
05/24/20</name><identifier><ID>XS1619284372</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BOCAVI 3 
05/23/22</name><identifier><ID>XS1616339336</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ICBCAS Float 
05/23/20</name><identifier><ID>XS1617702052</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>IFIM 1  3/4  
05/26/20</name><identifier><ID>XS1617701161</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table4><row><simpleAvgPx>100.7</simpleAvgPx><avgPx>100.7</avgPx></row></table
4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>2014000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><
medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.3535</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.3535</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>57.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>3
2</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>ISPIM 4 
05/17/25</name><identifier><ID>XS1608207640</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM Float 
05/17/27</name><identifier><ID>XS1608207566</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DZHYP 1  3/8  
03/23/37</name><identifier><ID>DE000A2BPJ60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFSFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>QCOM 2.9 
05/20/24</name><identifier><ID>US747525AT09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KO 2.2 
05/25/22</name><identifier><ID>US191216CF57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IEP 6  1/4  
02/01/22</name><identifier><ID>US451102BJ59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ENELIM 4  3/4  
05/25/47</name><identifier><ID>USN30707AE88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ENELIM 3  5/8  
05/25/27</name><identifier><ID>USN30707AC23</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AEP 3.1 
12/01/26</name><identifier><ID>US00115AAE91</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ANSALD 2  3/4  
05/31/24</name><identifier><ID>XS1624210933</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>NNGRNV 0  1/4  
06/01/20</name><identifier><ID>XS1623355374</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HTHROW 3  7/8  
03/01/27</name><identifier><ID>XS1622694617</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQCB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>METALG 7 
06/06/22</name><identifier><ID>NO0010795701</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table
3><row><startTime>2019-11-21T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>90.25</price><volume>180500</volume><tradeTime>2019-11-21T14:45:00.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>95.41589399999999</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
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qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><start
Time>2019-12-11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
93</price><volume>9300</volume><tradeTime>2019-12-11T10:05:58.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>2</tradingPlatform><refPx>92.002396</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>4.602</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>4.602</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>NCX 4  7/8  
06/01/24</name><identifier><ID>USC67111AH49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>CHEDRP 5.05 
06/01/20</name><identifier><ID>XS1611011922</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>CITNAT Float 
06/09/22</name><identifier><ID>XS1624141435</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NCX 
5  1/4  
06/01/27</name><identifier><ID>USC67111AJ05</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>COFP 1.865 
06/13/22</name><identifier><ID>FR0013260379</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019-10-04T11:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>91</price><volume>910000</
volume><tradeTime>2019-10-04T13:03:14.000000+00:00</tradeTime><refPx>91.3609</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.489</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>3.489</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>61</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>61</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>1.66</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.66<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><tabl
e6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><
row><startTime>2019-10-23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>98.95999999999999</price><volume>98960</volume><tradeTime>2019-10-23T1
1:00:24.000000+00:00</tradeTime><refPx>98.97295</refPx></row></table3><table6><r
ow><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.5</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row>
<numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
OrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
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/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tr
adeDate><table3><row><startTime>2019-10-31T09:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>93.59999999999999</price><volume>93600</volume><trade
Time>2019-10-31T10:47:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>93.7338<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.548</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>0.548</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-08+00:00</tradeDate><table3><row><startTime>2019-11-08T09:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>96.81</price><volume>290430</volume><
tradeTime>2019-11-08T09:56:01.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>96.
73095000000001</refPx></row></table3><table4><row><simpleAvgPx>96.785</simpleAvg
Px><avgPx>96.77875</avgPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><n
umExecTrades>2</numExecTrades><totalValue>774230</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>400000</medianFilledVolume><medianOrderedVolume>400000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
cs>2.6265</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.6265</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>3.333333</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate
><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>96.09999999999999</price><volume>384400</volume><tradeTime>2
019-11-12T16:26:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>96.0904</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.255</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.255</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
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</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</
tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>EBAY 3.6 
06/05/27</name><identifier><ID>US278642AU75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EBAY 2  3/4  
01/30/23</name><identifier><ID>US278642AS20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM 2.8 
05/16/22</name><identifier><ID>IT0005176398</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>240000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>99.39483300000001</price><volume>119273</volume><tradeTime>2019
-10-02T15:48:44.000000+00:00</tradeTime><refPx>99.28692599999999</refPx></row></
table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>120000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDa
te><table4><row><simpleAvgPx>99.29908</simpleAvgPx><avgPx>99.29728</avgPx></row>
</table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>788420.399996</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>397000</medianFi
lledVolume><medianOrderedVolume>397000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019-10-04T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.40197000000001</
price><volume>131210</volume><tradeTime>2019-10-04T15:53:29.000000+00:00</tradeT
ime><refPx>99.50803399999999</refPx></row></table3><table4><row><simpleAvgPx>99.
52158799999999</simpleAvgPx><avgPx>99.51387099999999</avgPx></row></table4><tabl
e6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2467
94.400008</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>124000</medianFilledVolume><me
dianOrderedVolume>124000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta

Page 283



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-07+00:00</tradeDate><table3><row><startTime>2019-10-07T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>99.62</price><volume>9962</volume
><tradeTime>2019-10-07T15:42:56.000000+00:00</tradeTime><refPx>99.548401</refPx>
</row></table3><table4><row><simpleAvgPx>99.659762</simpleAvgPx><avgPx>99.684231
</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>51835.8</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>26000</m
edianFilledVolume><medianOrderedVolume>26000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-08+00:00</tradeDate><table3><row><startTime>2019-10-
08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.7493099999
9999</price><volume>57854</volume><tradeTime>2019-10-08T15:46:51.000000+00:00</t
radeTime><refPx>99.581459</refPx></row></table3><table4><row><simpleAvgPx>99.799
655</simpleAvgPx><avgPx>99.84448</avgPx></row></table4><table6><row><numOrdRfq>3
</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1056354.599997</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>529000</medianFilledVolume><medianOrderedVolume>5
8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tr
adeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>306000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeD
ate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>730000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate>
<table3><row><startTime>2019-10-11T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>99.6738</price><volume>99673</volume><tradeTime>2019-10-11T15
:46:15.000000+00:00</tradeTime><refPx>99.523521</refPx></row></table3><table4><r
ow><simpleAvgPx>99.68689999999999</simpleAvgPx><avgPx>99.68689999999999</avgPx><
/row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>199373.8</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFi
lledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.61689699999999</
price><volume>57777</volume><tradeTime>2019-10-14T15:45:19.000000+00:00</tradeTi
me><refPx>99.27443700000001</refPx></row></table3><table4><row><simpleAvgPx>99.6
5289300000001</simpleAvgPx><avgPx>99.651607</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>111609.8</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>56000</medianFilledVolume><medianOrderedVolu
me>56000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00
</tradeDate><table3><row><startTime>2019-10-15T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>99.65000000000001</price><volume>53811</volume><t
radeTime>2019-10-15T15:59:45.000000+00:00</tradeTime><refPx>99.27216300000001</r
efPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>54000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00
:00</tradeDate><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>99.48</price><volume>19896</volume><tradeTime>
2019-10-17T15:49:53.000000+00:00</tradeTime><refPx>99.239723</refPx></row></tabl
e3><table4><row><simpleAvgPx>99.515</simpleAvgPx><avgPx>99.515</avgPx></row></ta
ble4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><total
Value>39806</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000</medianFilledVolume><m
edianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T09:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>99.97499999999999</price><volume>
99975</volume><tradeTime>2019-11-14T10:31:22.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>99.074089</refPx></row><row><startTime>2019-11-14T15:30:00.000000+00
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:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</price><volume>9
9850</volume><tradeTime>2019-11-14T16:40:34.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>99.074089</refPx></row></table3><table4><row><simpleAvgPx>99.91249999
999999</simpleAvgPx><avgPx>99.91249999999999</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>199825</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.421</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.421</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27
+00:00</tradeDate><table3><row><startTime>2019-11-27T15:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>99.49807699999999</price><volume>51738</vol
ume><tradeTime>2019-11-27T16:37:20.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>99.263412</refPx></row></table3><table4><row><simpleAvgPx>99.53903800000001</s
impleAvgPx><avgPx>99.528049</avgPx></row></table4><table6><row><numOrdRfq>2</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>81612.999998</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>41000</medianFilledVolume><medianOrderedVolume>41000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate>
<table3><row><startTime>2019-11-28T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>99.698421</price><volume>75770</volume><tradeTime>2019-11-28T
16:47:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.240646</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>NDB 3  1/2  
03/30/26</name><identifier><ID>DE000NLB8K69</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RENAU
L Float 
03/14/22</name><identifier><ID>FR0013260486</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.5</price><volume>301500</volume><tradeTime>2019-10-03T1
1:25:09.000000+00:00</tradeTime><refPx>100.3268</refPx></row></table3><table4><r
ow><simpleAvgPx>100.457</simpleAvgPx><avgPx>100.457</avgPx></row></table4><table
6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60274
2</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrde
redVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
18+00:00</tradeDate><table3><row><startTime>2019-10-18T11:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>100.36</price><volume>100360</volume><tra
deTime>2019-10-18T13:14:31.000000+00:00</tradeTime><refPx>100.24345</refPx></row
></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>243.312</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>243.312</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>216</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>216</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>HENKEL 2 
06/12/20</name><identifier><ID>XS1626039819</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-2
0+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GS 3.691 
06/05/28</name><identifier><ID>US38141GWL49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table4><row><simpleAvgPx>105.6</simpleAvgPx><avgPx>105.6</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>6336000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume><
medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.7415</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.7415</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>45.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45.5</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>CAJAMA 7  3/4  
06/07/27</name><identifier><ID>XS1626771791</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate>
<table3><row><startTime>2019-11-07T11:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>101.2</price><volume>1012000</volume><tradeTime>2019-11-07T11
:41:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>101.5456</refPx></row></ta
ble3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.605</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6
05</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tr
adeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
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fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>MERAAS 5.112 
05/31/22</name><identifier><ID>XS1622425806</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HTZ 7  5/8  
06/01/22</name><identifier><ID>USU42804AQ45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>OTTOGR 1  7/8  
06/12/24</name><identifier><ID>XS1625975153</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>135000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
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2><name>LDOIM 1  1/2  
06/07/24</name><identifier><ID>XS1627782771</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ADRIT 1  5/8  
06/08/27</name><identifier><ID>XS1627947440</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.217</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.217</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>DIS 1.8 
06/05/20</name><identifier><ID>US25468PDU75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table3><row><startTime>2019-12-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.84999999999999</price><volume>12980</volume><tradeTime>2
019-12-02T13:41:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.1023</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.657</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>0.657</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>CAH 3.41 
06/15/27</name><identifier><ID>US14149YBJ64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ATVI 2.3 
09/15/21</name><identifier><ID>US00507VAH24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GMKNRM 3.849 
04/08/22</name><identifier><ID>XS1622146758</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPLN 1  3/8  
PERP</name><identifier><ID>CH0008982974</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVNXB</ID><IDType>CFI</IDType></classification><currency>CHF<
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/currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><t
able3><row><startTime>2019-12-09T11:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>42</price><volume>33600</volume><tradeTime>2019-12-09T13:04:51.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx
>42.1</simpleAvgPx><avgPx>42.1</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>67360</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>80000</medianFilledVolume><medianOrderedVolume>80000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.61</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.61</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>MCFP 1 
06/14/22</name><identifier><ID>FR0013260841</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ARBARS 11  1/2  
06/30/21</name><identifier><ID>XS1558404551</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTKSBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ADSK 3  1/2  
06/15/27</name><identifier><ID>US052769AE63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AZN 2  3/8  
06/12/22</name><identifier><ID>US046353AQ14</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>25000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>NOKIA 4  3/8  
06/12/27</name><identifier><ID>US654902AE56</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
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table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>LOUDRE 5  1/4  
06/13/23</name><identifier><ID>XS1629414704</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>2.581</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>2.581</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
OrderedVolume>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.208</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>5.208</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>3</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>1.2</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>1.2</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+
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00:00</tradeDate><table3><row><startTime>2019-10-29T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>103.5</price><volume>207000</volume><tradeTi
me>2019-10-29T16:22:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.75715<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>8.8989999999999
99</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.898999999999999</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-31+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>275000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
1.862</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.862</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T11
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.65</price><vol
ume>406600</volume><tradeTime>2019-11-18T11:38:48.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform><refPx>102.1301</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
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dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KIRSMD 8  3/8  
07/15/23</name><identifier><ID>XS1623760128</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TPR 4  1/8  
07/15/27</name><identifier><ID>US189754AC88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CAFP 0 
06/14/23</name><identifier><ID>FR0013261062</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>3000000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTime>201
9-11-29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.5</pr
ice><volume>1830000</volume><tradeTime>2019-11-29T11:06:18.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
2</tradingPlatform><refPx>91.4913</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>91.65000000000001</price><volume>1466400</volume><tradeTim
e>2019-12-10T15:27:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>91.57715</r
efPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.98999999999999</pri
ce><volume>367960</volume><tradeTime>2019-12-23T15:32:20.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>91.84795</refPx></row></table3><table4><row><simpleAvgPx
>91.97499999999999</simpleAvgPx><avgPx>91.97499999999999</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
735800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><media
nOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BAYNGR 0.05 
06/15/20</name><identifier><ID>DE000A2E4GF6</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>HOMHLZ 5  1/4  
06/14/22</name><identifier><ID>DE000A2E4NW7</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table3><row><startTime>2019-12-11T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103</price><volume>10300</volume><tradeTime>2019-12-11T12:4
3:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>102.530991</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0.611</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.611</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>VW 2.7 
PERP</name><identifier><ID>XS1629658755</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>103.23</price><volume>103230</volum
e><tradeTime>2019-11-18T17:45:57.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
103.1606</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.969<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.969</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
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>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>VW 3  7/8  
PERP</name><identifier><ID>XS1629774230</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+
00:00</tradeDate><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>108.125</price><volume>1081250</volume><trad
eTime>2019-11-05T16:45:10.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>108.245
95</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.937</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.937</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><
table3><row><startTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>108.5</price><volume>217000</volume><tradeTime>2019-12-11T15:5
5:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>108.6541</refPx></row></tabl

Page 294



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T09:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>108.85</price><volume>217700</volu
me><tradeTime>2019-12-19T10:32:09.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>108.63925</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.75
4</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.754</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>TURKEY 3  1/4  
06/14/25</name><identifier><ID>XS1629918415</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><r
ow><numOrdRfq>11</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row>
<numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>325000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdR
fq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>2
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
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umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq
>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
7+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+0
0:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00
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</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T11:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>100.055</price><volume>100055<
/volume><tradeTime>2019-12-18T13:23:17.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>99.5475</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>4.633</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>4.633</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>HOG 2.55 
06/09/22</name><identifier><ID>USU24652AL09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>TKOCN 8  3/4  
06/15/22</name><identifier><ID>USC8692MAB03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM Float 
05/31/23</name><identifier><ID>IT0005185381</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table3><row><startTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>98.02426199999999</price><volume>119589</volume><tradeTime>
2019-12-11T16:35:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>97.804543</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>AKBHC 9  1/4  
PERP</name><identifier><ID>XS1631338495</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>CM 2.55 
06/16/22</name><identifier><ID>US136069TY74</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NGDCN 6  3/8  
05/15/25</name><identifier><ID>USC62944AC48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>AAPL 3 
06/20/27</name><identifier><ID>US037833CX61</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LEVI 3  3/8  
03/15/27</name><identifier><ID>XS1602130947</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table3><row><startTime>2019-11-22T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.55</price><volume>532750</volume><tradeTime>2019-11-22T
12:45:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.54975</refPx></row><
/table3><table4><row><simpleAvgPx>106.56</simpleAvgPx><avgPx>106.56</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>1065600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledV
olume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0.6965</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.6965</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>31.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>31.0005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CPPIBC 0  3/8  
06/20/24</name><identifier><ID>XS1633248148</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.61</price><volume>513050</volume><tradeTime>2019-11-29T
14:02:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.67865</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>MARBLI 5.3 
06/20/22</name><identifier><ID>USY57657AA90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>YUM 4  3/4  
06/01/27</name><identifier><ID>USU4866DAC75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VIP 3.95 
06/16/21</name><identifier><ID>XS1625994022</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MMBFP 1  5/8  
06/21/24</name><identifier><ID>FR0013262912</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.28</price><volume>1620480</volume><tradeTime>2019-11-04
T14:42:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.05705</refPx></row>
</table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>90000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>4.538</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>4.538</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</
tradeDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>101.34</price><volume>304020</volume><tradeTime>201
9-11-12T16:23:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.01935</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.972</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.972</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>5.942</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.942</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate>
<table3><row><startTime>2019-11-22T09:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>100.63</price><volume>100630</volume><tradeTime>2019-11-22T09
:52:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>100.915</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>1.345</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>1.345</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>UPCB 3  5/8  
06/15/29</name><identifier><ID>XS1634252628</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.008999999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.008999999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>7</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>7</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>ASTIM 4  7/8  
06/21/24</name><identifier><ID>XS1634544248</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
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thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrder
edVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-1
2+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>IBRD 7  
1/2  
06/09/21</name><identifier><ID>XS1619315861</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFR</ID><IDType>CFI</IDType></classification><currency>
BRL</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table3><row><startTime>2019-12-30T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.75</price><volume>104750</volume><tradeTime>2019-12-30T
11:35:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.613205</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>CESA 3.15 
05/17/26</name><identifier><ID>ES0211839222</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MSCCRU 3 
07/14/23</name><identifier><ID>CH0370943562</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>POMFP 1  1/4  
06/26/24</name><identifier><ID>FR0013264066</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table3><row><startTime>2019-10-09T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.58</price><volume>609480</volume><tradeTime>2019-10-09T
09:48:41.000000+00:00</tradeTime><refPx>101.45315</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
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le9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10
+00:00</tradeDate><table4><row><simpleAvgPx>101.25</simpleAvgPx><avgPx>101.29122
8</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>11547200</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>570000
0</medianFilledVolume><medianOrderedVolume>5700000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7875</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7875</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>31.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table3><row>
<startTime>2019-10-17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>100.71</price><volume>100710</volume><tradeTime>2019-10-17T14:30:47.000000
+00:00</tradeTime><refPx>101.00115</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>3.895</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
3.895</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>D
HR Float 
06/30/22</name><identifier><ID>XS1637162246</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INTEL 9  3/4  
07/15/25</name><identifier><ID>US45824TAY10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ORAFP 0  3/8  
06/27/21</name><identifier><ID>XS1637272342</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SGLSJ 7  1/8  
06/27/25</name><identifier><ID>USU85969AD24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SAFFP Float 
06/28/21</name><identifier><ID>FR0013264884</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table3><row><startTime>2019-10-31T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.28</price><volume>701960</volume><tradeTime>2019-10-31T
13:54:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.3198</refPx></row></
table3><table4><row><simpleAvgPx>100.315</simpleAvgPx><avgPx>100.315</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>1404410</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>700000</medianFilled
Volume><medianOrderedVolume>700000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.661</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.661</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>34</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRt
sTables><instrumentRtsTables><table2><name>EDPPL 3  5/8  
07/15/24</name><identifier><ID>XS1638075488</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>EVERRE 8  3/4  
06/28/25</name><identifier><ID>XS1627599654</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>EVERRE 7  1/2  
06/28/23</name><identifier><ID>XS1627599498</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PBBG
R 2  7/8  
06/28/27</name><identifier><ID>XS1637926137</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NOVAUS 8  1/4  
05/26/21</name><identifier><ID>NO0010795602</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>STM 0 
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07/03/22</name><identifier><ID>XS1638064953</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T13:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>121.25</price><volume>727500</volume
><tradeTime>2019-10-22T13:34:56.000000+00:00</tradeTime><refPx>121.6719</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>127.305</price><volu
me>254610</volume><tradeTime>2019-11-04T16:18:18.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>126.7194</refPx></row></table3><table4><row><simpleAvgPx>127.29<
/simpleAvgPx><avgPx>127.29</avgPx></row></table4><table6><row><numOrdRfq>2</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>509160</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-11+00:00</tradeDate><table3><row><startTime>2019-12-11T09:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>134.125</price><volume>1341250</volume>
<tradeTime>2019-12-11T09:56:39.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>13
4.29265</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>STM 0  1/4  
07/03/24</name><identifier><ID>XS1638065414</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table3><row><startTime>2019-10-10T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>121.515</price><volume>243030</volume><tradeTime>2019-10-10
T14:28:54.000000+00:00</tradeTime><refPx>121.6832</refPx></row></table3><table4>
<row><simpleAvgPx>121.53</simpleAvgPx><avgPx>121.53</avgPx></row></table4><table
6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>48612
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrde
redVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table
3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>132.515</price><volume>265030</volume><tradeTime>2019-11-04T16:18:2
0.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>131.99675</refPx></row></table3
><table4><row><simpleAvgPx>132.5</simpleAvgPx><avgPx>132.5</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>530000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><med
ianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
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Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime>20
19-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>133.85<
/price><volume>1338500</volume><tradeTime>2019-11-18T15:39:32.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>133.7136</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tra
deDate><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>137.75</price><volume>1377500</volume><tradeTime>2019-
12-09T10:21:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>138.4492</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-30+00:00</tradeDate><table3><row><startTime>2019-12-30T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>143.33</price><volum
e>286660</volume><tradeTime>2019-12-30T15:35:14.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingP
latform><refPx>142.78545</refPx></row></table3><table4><row><simpleAvgPx>143.345
</simpleAvgPx><avgPx>143.345</avgPx></row></table4><table6><row><numOrdRfq>3</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>573380</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>53.5</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>53.5</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>ISCTR 7 
06/29/28</name><identifier><ID>XS1623796072</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TEN 5 
07/15/24</name><identifier><ID>XS1639490918</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
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DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-16+00:00</tradeDate><table3><row><startTime>2019-12-16T11:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>103.16</price><volume>154740</volume><t
radeTime>2019-12-16T12:52:09.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.
3914</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.164</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.164</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>KAISAG 7  7/8  
06/30/21</name><identifier><ID>XS1627597286</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KAISAG 7  1/4  
06/30/20</name><identifier><ID>XS1627597013</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DAIGR Float 
07/03/24</name><identifier><ID>DE000A2GSCY9</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table4><row><simpleAvgPx>99.65000000000001</simpleAvgPx><avgPx>99.65000000000
001</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>13951000</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7000
000</medianFilledVolume><medianOrderedVolume>7000000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.0425</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.0425</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>33.005</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>33.005</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SKIPTN 1 
3/4  
06/30/22</name><identifier><ID>XS1640528854</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ACAF
P 2  1/2  
12/22/26</name><identifier><ID>FR0013218849</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>2.559</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>2.559</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
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RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>GM 3.15 
06/30/22</name><identifier><ID>US37045XBY13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GM Float 
06/30/22</name><identifier><ID>US37045XBX30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table3><row><startTime>
2019-12-30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.0
5</price><volume>50525</volume><tradeTime>2019-12-30T10:16:41.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>2</tradingPlatform><refPx>100.984</refPx></row></table3><table6><row><numOrdR
fq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.67</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.67</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>AMT 3.55 
07/15/27</name><identifier><ID>US03027XAP50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BDC 3  3/8  
07/15/27</name><identifier><ID>XS1640668940</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GFCFP Float 
06/30/22</name><identifier><ID>FR0013266343</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table4><row><simpleAvgPx>100.295</simpleAvgPx><avgPx>100.295</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>53156350</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>26500000</medianFilledVo
lume><medianOrderedVolume>26500000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.857</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.857</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>8.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>8.
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>GFCFP 1  3/8  
06/30/27</name><identifier><ID>FR0013266350</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.34</price><volume>216680</volume><tradeTime>2019-11-29T
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10:24:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>108.6108</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.5639999999999999</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.5639999999999999</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>EFFP 2  1/2  
06/30/22</name><identifier><ID>FR0013266236</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.8</price><volume>1209600</volume><tradeTime>2019-10-03T
15:18:52.000000+00:00</tradeTime><refPx>100.920303</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.627</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0.627</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-07+00:00</tradeDate><table3><row><startTime>2019-10-07T11:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>101.28</price><volume>1215360</vol
ume><tradeTime>2019-10-07T12:52:32.000000+00:00</tradeTime><refPx>101.399399</re
fPx></row></table3><table4><row><simpleAvgPx>101.021667</simpleAvgPx><avgPx>100.
976615</avgPx><highPx>101.28</highPx><lowPx>100.8</lowPx></row></table4><table6>
<row><numOrdRfq>7</numOrdRfq><numExecTrades>6</numExecTrades><totalValue>1312696
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>2200000</medianFilledVolume><medianOrd
eredVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>0.061</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0.106</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
17.285714</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>1200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>WGMAMA 4  1/8  
07/01/22</name><identifier><ID>XS1640922917</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AKERBP 6 
07/01/22</name><identifier><ID>USR0140AAA71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CGGCN 3  1/4  
07/06/20</name><identifier><ID>XS1612513132</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SWIRE 3 
07/05/24</name><identifier><ID>XS1639826251</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><t
able6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KORIFP 2
 1/2  
PERP</name><identifier><ID>FR0013266087</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCFUPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able3><row><startTime>2019-10-16T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>47.5</price><volume>6650</volume><tradeTime>2019-10-16T09:51:53
.000000+00:00</tradeTime><refPx>47.576744</refPx></row></table3><table4><row><si
mpleAvgPx>47.3125</simpleAvgPx><avgPx>47.3125</avgPx></row></table4><table6><row
><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>13247.5</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianFilledVolume>14000</medianFilledVolume><medianOrderedVol
ume>14000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.103</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.103</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
28+00:00</tradeDate><table3><row><startTime>2019-11-28T11:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>47.65</price><volume>1670</volume><tradeT
ime>2019-11-28T12:55:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>47.706699
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-1
2-17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>48.2</price
><volume>1446</volume><tradeTime>2019-12-17T14:09:23.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tra
dingPlatform><refPx>48.336361</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><
table3><row><startTime>2019-12-19T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>48.623</price><volume>17185</volume><tradeTime>2019-12-19T16:4
0:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>48.484531</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>PGNGR 4  1/2  
07/05/22</name><identifier><ID>DE000A2GSB86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table3><row><startTime>2019-10-10T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>65.25</price><volume>16312</volume><tradeTime>2019-10-10T14
:40:26.000000+00:00</tradeTime><refPx>65.957733</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>2.327</meanTimeAcceptToExecSecs><medianTimeAcce
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ptToExecSecs>2.327</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</t
radeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>BIDU 2  7/8  
07/06/22</name><identifier><ID>US056752AH11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ALTAFP 2  1/4  
07/05/24</name><identifier><ID>FR0013266525</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.2</price><volume>210400</volume><tradeTime>2019-12-09T1
0:09:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.3808</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.527</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.527</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>MANTEN 9 
06/15/22</name><identifier><ID>XS1642816554</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>84.95</price><volume>934450</volume><tradeTime>2019-10-15T1
2:14:17.000000+00:00</tradeTime><refPx>84.2526</refPx></row></table3><table4><ro
w><simpleAvgPx>85</simpleAvgPx><avgPx>85</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1870000</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>1100000</medianFilledVolume><medianOrderedVolume
>1100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40</meanTimeReques
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tToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>VNTR 5  3/4  
07/15/25</name><identifier><ID>US9226APAA30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>80.84999999999999</price><volume>242550</volume><tradeTime>
2019-10-28T13:43:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>79.735184</re
fPx></row></table3><table4><row><simpleAvgPx>80.8</simpleAvgPx><avgPx>80.8</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>484800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianF
illedVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12-03T13
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>90.05</price><volu
me>90050</volume><tradeTime>2019-12-03T14:42:11.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform><refPx>91.519447</refPx></row></table3><table4><row><simpleAvgPx>90.065<
/simpleAvgPx><avgPx>90.065</avgPx></row></table4><table6><row><numOrdRfq>2</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>180130</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BANORT 
7  5/8  
PERP</name><identifier><ID>USP14008AE91</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MSSIN 1.8 
07/06/24</name><identifier><ID>XS1635870923</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
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e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>BANORT 6  7/8  
PERP</name><identifier><ID>USP14008AD19</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>EIB 7  1/4  
06/28/21</name><identifier><ID>XS1637353001</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFR</ID><IDType>CFI</IDType></classification><currency>
BRL</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table3><row><startTime>2019-12-30T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.66</price><volume>104660</volume><tradeTime>2019-12-30T
11:33:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.48315</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>EXLINT 10 
07/15/23</name><identifier><ID>USU3002EAA65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KEDRI
M 3 
07/12/22</name><identifier><ID>XS1645687416</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-08+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table3><row><star
tTime>2019-10-09T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>85.12</price><volume>85120</volume><tradeTime>2019-10-09T12:55:43.000000+00:00<
/tradeTime><refPx>85.13735</refPx></row></table3><table6><row><numOrdRfq>3</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</
tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequest
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ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.65</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.65</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>95.56999999999999</price><volume
>95570</volume><tradeTime>2019-12-11T16:37:10.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPla
tform><refPx>95.8121</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>CMCRAV 6  7/8  
08/01/22</name><identifier><ID>XS1645764694</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HPLGR 5  1/8  
07/15/24</name><identifier><ID>XS1645113322</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
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e>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>TIZIRR 9  1/2  
07/19/22</name><identifier><ID>NO0010801095</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>DICGR 3  1/4  
07/11/22</name><identifier><ID>DE000A2GSCV5</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table3><row><startTime>2019-10-16T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.62</price><volume>51810</volume><tradeTime>2019-10-16T1
4:10:47.000000+00:00</tradeTime><refPx>104.139801</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>3.83</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>3.83</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-05+00:00</tradeDate><table3><row><startTime>2019-11-05T13:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>103.652</price><volume>20730</volume><t
radeTime>2019-11-05T14:10:32.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.
826103</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.825</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.825</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>51500</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>CMACG 6  1/2  
07/15/22</name><identifier><ID>XS1647100848</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>72</price><volume>1044000</volum
e><tradeTime>2019-10-08T10:09:21.000000+00:00</tradeTime><refPx>71.8886</refPx><
/row></table3><table4><row><simpleAvgPx>71.75</simpleAvgPx><avgPx>71.75</avgPx><
/row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>2080750</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1450000</medianFi
lledVolume><medianOrderedVolume>1450000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
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eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDa
te><table3><row><startTime>2019-10-11T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>75.25</price><volume>225750</volume><tradeTime>2019-10-11T
14:12:17.000000+00:00</tradeTime><refPx>77.48314999999999</refPx></row></table3>
<table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>837500</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><r
ow><startTime>2019-10-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>70.75</price><volume>141500</volume><tradeTime>2019-10-28T15:37:29.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>2</tradingPlatform><refPx>72.14494999999999</refPx></row></tabl
e3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>1.08</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.08</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>6.333333</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</t
radeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</trade
Date><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table3><row><s
tartTime>2019-11-13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>82</price><volume>820000</volume><tradeTime>2019-11-13T10:10:53.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>81.77395</refPx></row></table3><table4><row><
simpleAvgPx>81.75</simpleAvgPx><avgPx>81.75</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1635000</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVol
ume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.2705</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.2705</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
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hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-
11-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>86.0999999
9999999</price><volume>430500</volume><tradeTime>2019-11-25T17:02:42.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>2</tradingPlatform><refPx>85.72695</refPx></row></table3><table6><row>
<numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><sta
rtTime>2019-11-27T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>90.7</price><volume>453500</volume><tradeTime>2019-11-27T14:57:17.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>90.8284</refPx></row></table3><table4><row><s
impleAvgPx>89.55</simpleAvgPx><avgPx>89.55</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>895500</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume
>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>5.7635</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>5.7635</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12.666667
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
16+00:00</tradeDate><table3><row><startTime>2019-12-16T09:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>89.56</price><volume>89560</volume><trade
Time>2019-12-16T10:02:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>89.66634
999999999</refPx></row></table3><table4><row><simpleAvgPx>89.66</simpleAvgPx><av
gPx>89.66</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTra
des>2</numExecTrades><totalValue>179320</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>
100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.765<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.765</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ATLIM 1  7/8  
07/13/27</name><identifier><ID>XS1645722262</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
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dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:0
0</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate
><table3><row><startTime>2019-12-04T11:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>91.09999999999999</price><volume>273300</volume><tradeTime>2
019-12-04T12:22:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>91.6426</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.497</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.497</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>BKIASM 6 
PERP</name><identifier><ID>XS1645651909</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>BNG Float 
07/14/20</name><identifier><ID>XS1646352010</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VW 1  3/4  
09/12/22</name><identifier><ID>XS1645483923</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>LIQTEL 8  1/2  
07/13/22</name><identifier><ID>XS1644418904</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KPER
ST 9  1/4  
06/30/23</name><identifier><ID>XS1642812991</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AMC 6  1/8  
05/15/27</name><identifier><ID>US00165CAD65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BTU 6 
03/31/22</name><identifier><ID>USU7049LAA62</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DB 2.7 
07/13/20</name><identifier><ID>US251525AT85</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ENBCN
5  1/2  
07/15/77</name><identifier><ID>US29250NAS45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>62500</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UCG
IM Float 
12/30/19</name><identifier><ID>IT0005030736</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTime><sizeRange
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>1</sizeRange><price>100</price><volume>20000</volume><tradeTime>2019-10-16T15:3
9:15.000000+00:00</tradeTime><refPx>100.109856</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table3><row><st
artTime>2019-10-21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>99.98999999999999</price><volume>29997</volume><tradeTime>2019-10-21T15:16:30
.000000+00:00</tradeTime><refPx>100.0429</refPx></row></table3><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table3><row><startTim
e>2019-10-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.
94</price><volume>49970</volume><tradeTime>2019-10-22T15:43:57.000000+00:00</tra
deTime><refPx>100.042503</refPx></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startTime>2019-10-23T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</
price><volume>9999</volume><tradeTime>2019-10-23T15:46:30.000000+00:00</tradeTim
e><refPx>100.041298</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.98999999999999</price
><volume>19998</volume><tradeTime>2019-10-28T16:40:59.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform><refPx>100.042702</refPx></row></table3><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate
><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>99.98999999999999</price><volume>29997</volume><tradeTime>20
19-11-04T16:41:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.034401</ref
Px></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T
15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.98</price><vo
lume>9998</volume><tradeTime>2019-11-19T16:41:35.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>100.028503</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><tab
le3><row><startTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>99.97</price><volume>49985</volume><tradeTime>2019-11-22T16:44:32
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>100.025101</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>99.97</price><volume>29991</volum
e><tradeTime>2019-11-26T16:40:53.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
100.027901</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><row><startT
ime>2019-12-02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
9.95999999999999</price><volume>49980</volume><tradeTime>2019-12-02T16:41:36.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>100.019798</refPx></row></table3><ta
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ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>RESFER 2  1/4  
12/20/47</name><identifier><ID>XS1648462023</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>MCLAUT 5 
08/01/22</name><identifier><ID>XS1577956516</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ANZNZ 2.2 
07/17/20</name><identifier><ID>US00182FBE51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SOFTBK 6 
PERP</name><identifier><ID>XS1642682410</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MAXDIY 6  1/8  
07/15/22</name><identifier><ID>XS1648303813</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>CENSUD 4  3/8  
07/17/27</name><identifier><ID>USP2205JAQ33</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ANACAP Float 
08/01/24</name><identifier><ID>XS1649046874</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table3><row><startTime>2019-12-03T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>89.7</price><volume>179400</volume><tradeTime>2019-12-03T15
:35:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>89.27464999999999</refPx><
/row></table3><table4><row><simpleAvgPx>89.575</simpleAvgPx><avgPx>89.575</avgPx
></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>358300</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFi
lledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>HEMABV Float 
07/15/22</name><identifier><ID>XS1647643110</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-03+00:00</tradeDate><table3><row><startTime>2019-10-03T13
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>70.5</price><volum
e>916500</volume><tradeTime>2019-10-03T14:34:51.000000+00:00</tradeTime><refPx>7
4.73495</refPx></row></table3><table4><row><simpleAvgPx>70.5</simpleAvgPx><avgPx
>70.5</avgPx><highPx>70.5</highPx><lowPx>70.5</lowPx></row></table4><table6><row
><numOrdRfq>5</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>1551000</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVo
lume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.436</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.496</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32.75</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
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tRtsTables><table2><name>TOTAL 
SA</name><identifier><ID>FR0000120271</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>6702</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HEMABV 8  
1/2  
01/15/23</name><identifier><ID>XS1647645081</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>MCLAUT 5  3/4  
08/01/22</name><identifier><ID>USG65309AA76</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>GRNKEN 4  7/8  
07/24/22</name><identifier><ID>USN3700LAC92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>XINAOG 3  1/4  
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07/24/22</name><identifier><ID>XS1624183197</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NOGLN 8 
07/25/22</name><identifier><ID>USN64884AB02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ERFFP 2
 1/8  
07/25/24</name><identifier><ID>XS1651444140</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>1.553</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>1.553</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-17+00:00</tradeDate><table3><row><startTime>2019-10-17T09:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>99.40000000000001</price><volume>49
7000</volume><tradeTime>2019-10-17T11:23:02.000000+00:00</tradeTime><refPx>99.11
895</refPx></row><row><startTime>2019-10-17T11:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>99</price><volume>495000</volume><tradeTime>2019-10-
17T12:33:00.000000+00:00</tradeTime><refPx>98.95975</refPx></row></table3><table
4><row><simpleAvgPx>99.05</simpleAvgPx><avgPx>99.06475399999999</avgPx><highPx>9
9.40000000000001</highPx><lowPx>98.75</lowPx></row></table4><table6><row><numOrd
Rfq>5</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>3021475</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tra
deDate><table4><row><simpleAvgPx>99.28</simpleAvgPx><avgPx>99.293333</avgPx><hig
hPx>99.5</highPx><lowPx>99</lowPx></row></table4><table6><row><numOrdRfq>5</numO
rdRfq><numExecTrades>5</numExecTrades><totalValue>1489400</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.1318</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.214</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.6</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</trade
Date><table3><row><startTime>2019-10-22T13:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>100.3</price><volume>802400</volume><tradeTime>2019-10-2
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2T14:48:59.000000+00:00</tradeTime><refPx>100.6002</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
25+00:00</tradeDate><table3><row><startTime>2019-10-25T11:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>100.65</price><volume>905850</volume><tra
deTime>2019-10-25T11:45:16.000000+00:00</tradeTime><refPx>100.6474</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T09:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>101.06</price><volume>101
0600</volume><tradeTime>2019-10-28T10:12:41.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatf
orm><refPx>101.18475</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+
00:00</tradeDate><table3><row><startTime>2019-10-30T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>101.75</price><volume>1017500</volume><trade
Time>2019-10-30T15:43:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.5828
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTime>2019-1
1-08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</price>
<volume>102000</volume><tradeTime>2019-11-08T09:59:17.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tr
adingPlatform><refPx>102.36155</refPx></row></table3><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:
00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTime>2
019-11-29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.51
</price><volume>152265</volume><tradeTime>2019-11-29T15:28:58.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>101.82075</refPx></row></table3><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.209</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.209</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numO
rdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.088<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.088</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
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Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.872</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>3.872</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>Eni 
SpA</name><identifier><ID>IT0003132476</ID><IDType>ISIN</IDType></identifier><cl
assification><ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</
currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><ta
ble6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>4274</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>STMicroelectronics 
NV</name><identifier><ID>NL0000226223</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>26777</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>28724</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table4><row><
simpleAvgPx>23.58</simpleAvgPx><avgPx>23.58</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1584245.88</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>33593</medianFilledVolume><medianOrderedVo
lume>33593</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>Ubisoft 
Entertainment 
SA</name><identifier><ID>FR0000054470</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5575</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>IPDEBV 4  
1/2  
07/15/22</name><identifier><ID>XS1577954149</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table3><row><startTime>2019-10-25T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.3975</price><volume>102397</volume><tradeTime>2019-10-2
5T12:48:02.000000+00:00</tradeTime><refPx>102.394</refPx></row></table3><table4>
<row><simpleAvgPx>102.4025</simpleAvgPx><avgPx>102.4025</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2
04805</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><median
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OrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>0.2975</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.2975</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>AR 5 
03/01/25</name><identifier><ID>US03674XAJ54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NBR 5  1/2  
01/15/23</name><identifier><ID>US62957HAC97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>78</price><volume>156000</volume><tradeTime>2019-10-03T12:5
6:08.000000+00:00</tradeTime><refPx>77.087982</refPx></row></table3><table4><row
><simpleAvgPx>77.8395</simpleAvgPx><avgPx>77.8395</avgPx></row></table4><table6>
<row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>311358<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrdere
dVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11
+00:00</tradeDate><table3><row><startTime>2019-10-11T11:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>77.95</price><volume>38975</volume><tradeTi
me>2019-10-11T13:01:30.000000+00:00</tradeTime><refPx>76.56883999999999</refPx><
/row></table3><table4><row><simpleAvgPx>77.913</simpleAvgPx><avgPx>77.8944999999
9999</avgPx><highPx>77.95</highPx><lowPx>77.839</lowPx></row></table4><table6><r
ow><numOrdRfq>8</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>155789</t
otalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVo
lume>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>Capgemini 
SE</name><identifier><ID>FR0000125338</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>48090</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SOITEC</nam
e><identifier><ID>FR0013227113</ID><IDType>ISIN</IDType></identifier><classifica
tion><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</currency
></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>7200</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>CREDVA 9  3/4  
07/27/22</name><identifier><ID>USP32086AL73</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ZJESP 6 
07/27/20</name><identifier><ID>XS1650556241</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DRGUCN 1  3/8  
12/21/21</name><identifier><ID>XS1651850569</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBVNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SEB 
SA</name><identifier><ID>FR0000121709</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>INVTLA 8  1/4  
07/28/22</name><identifier><ID>USP5865GAA87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>Korian 
SA</name><identifier><ID>FR0010386334</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>8429</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>Dassault 
Aviation 
SA</name><identifier><ID>FR0000121725</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>SANFP Float 
PERP</name><identifier><ID>FR0000140022</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBXXPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><t
able3><row><startTime>2019-12-27T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>534</price><volume>16</volume><tradeTime>2019-12-27T15:01:06.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.601</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.60
1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>4</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>MASSM 5  1/2  
06/30/20</name><identifier><ID>ES0384696003</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS Float 
04/08/22</name><identifier><ID>XS1308291472</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2500000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.127</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.127
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>7</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>7</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
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/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-1
2-16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.297</pri
ce><volume>248242</volume><tradeTime>2019-12-16T10:56:18.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2<
/tradingPlatform><refPx>99.10289</refPx></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table3><row><startTime>2019-12-17T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.2</price><volume>1190400</volume><tradeTime>2019-12-17T1
6:30:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.102417</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>Wirecard 
AG</name><identifier><ID>DE0007472060</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1962</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SRGIM Float 
08/02/24</name><identifier><ID>XS1657785538</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SHGANG 1.35 
08/07/20</name><identifier><ID>XS1623981641</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AXP Float 
08/01/22</name><identifier><ID>US025816BN86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ATENTO 6  1/8  
08/10/22</name><identifier><ID>USL0427PAA41</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrderedVolume><DMMNumber>
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0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BANBOG 4
 3/8  
08/03/27</name><identifier><ID>USP09252AM29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAMIIM Float 
06/22/22</name><identifier><ID>IT0005187890</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table4><row><simpleAvgPx>97.95531699999999</simpleAvgPx><avgPx>97.95531699999
999</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>587731.8999899999</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
.32</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.32</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GS Float 
07/11/27</name><identifier><ID>XS1561100519</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SOCG
EN 4 
07/30/20</name><identifier><ID>XS0526814487</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F Float 
08/03/22</name><identifier><ID>US345397YP29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>X 6  7/8  
08/15/25</name><identifier><ID>US912909AM02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
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mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDa
te><table3><row><startTime>2019-10-11T11:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>87</price><volume>52200</volume><tradeTime>2019-10-11T13:1
6:00.000000+00:00</tradeTime><refPx>86.66645</refPx></row></table3><table4><row>
<simpleAvgPx>86.95</simpleAvgPx><avgPx>86.925</avgPx><highPx>87</highPx><lowPx>8
6.84999999999999</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><num
ExecTrades>3</numExecTrades><totalValue>191235</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>60000</medianFilledVolume><medianOrderedVolume>60000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><sta
rtTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>88.5</price><volume>44250</volume><tradeTime>2019-10-15T12:41:34.000000+00:00<
/tradeTime><refPx>87.96644999999999</refPx></row></table3><table4><row><simpleAv
gPx>88.5</simpleAvgPx><avgPx>88.5</avgPx></row></table4><table6><row><numOrdRfq>
4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>88500</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>50000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>119000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>4</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>15000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16
T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.400000000000
01</price><volume>48200</volume><tradeTime>2019-12-16T14:37:35.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>96.85825</refPx></row></table3><table4><row><simpl
eAvgPx>96.4409</simpleAvgPx><avgPx>96.4409</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>96440.89999999
999</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><medianOrd
eredVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
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ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>FTLNHD 5 
08/08/22</name><identifier><ID>XS1625981045</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table3><row><startTime>2019-10-25T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>90.40000000000001</price><volume>180800</volume><tradeTime>
2019-10-25T11:38:14.000000+00:00</tradeTime><refPx>90.453</refPx></row></table3>
<table4><row><simpleAvgPx>90.47499999999999</simpleAvgPx><avgPx>90.4749999999999
9</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>361900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</
medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>WPG 5.95 
08/15/24</name><identifier><ID>US939648AE19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GM 
5.15 
04/01/38</name><identifier><ID>US37045VAP58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GM 5.4 
04/01/48</name><identifier><ID>US37045VAQ32</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PGB Float 
08/02/22</name><identifier><ID>PTOTVKOE0002</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table3><row><startTime>2019-11-18T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.46</price><volume>1044600</volume><tradeTime>2019-11-18
T11:34:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.2519</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>104.361</price><volume>104
3610</volume><tradeTime>2019-12-19T15:47:12.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatf
orm><refPx>104.239601</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ

Page 330



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>BACR 5  7/8  
PERP</name><identifier><ID>XS1658012023</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MIN
CAP 4  5/8  
08/10/30</name><identifier><ID>USN57445AA17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VEDLN 6  1/8  
08/09/24</name><identifier><ID>USG9328DAP53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EVAGRP 6 
07/31/22</name><identifier><ID>DE000A19L426</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>2<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
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eRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>EPD 4  7/8  
08/16/77</name><identifier><ID>US29379VBM46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>98.75</price><volume>296250</volume><tradeTime>2019-11-05T1
5:22:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.161</refPx></row></tab
le3><table4><row><simpleAvgPx>98.845</simpleAvgPx><avgPx>98.845</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>593070</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume
><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>PL 5.35 
08/10/52</name><identifier><ID>USU7431HAA15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBS 2.859 
08/15/23</name><identifier><ID>USH4209UAG16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DXC 4  3/4  
04/15/27</name><identifier><ID>US23355LAD82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BATSLN 2  1/8  
08/15/25</name><identifier><ID>XS1664647499</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TSLA 5.3 
08/15/25</name><identifier><ID>USU8810LAA18</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>89.90000000000001</price><volume>89900</volume><tradeTime>2
019-10-03T14:39:33.000000+00:00</tradeTime><refPx>89.078</refPx></row></table3><
table4><row><simpleAvgPx>89.87649999999999</simpleAvgPx><avgPx>89.87649999999999
</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>179753</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</m
edianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
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<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>LEA 3.8 
09/15/27</name><identifier><ID>US521865AY17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PM 2  3/8  
08/17/22</name><identifier><ID>US718172CA54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VMW 3.9 
08/21/27</name><identifier><ID>US928563AC98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VMW 2.95 
08/21/22</name><identifier><ID>US928563AB16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EIX 2.4 
09/15/22</name><identifier><ID>US281020AL15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS 0  1/2  
12/04/24</name><identifier><ID>CH0379268672</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.95</price><volume>152925</volume><tradeTime>2019-11-05T
16:41:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.942497</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>ABIBB 4.439 
10/06/48</name><identifier><ID>US03523TBT43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM Float 
06/30/23</name><identifier><ID>IT0005188831</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
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e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>98.46599999999999</price><volume>49233</volume><tradeTime>2
019-10-02T15:46:40.000000+00:00</tradeTime><refPx>98.15557099999999</refPx></row
></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</trade
Date><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>98.31</price><volume>35391</volume><tradeTime>2019-11-05
T16:41:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.111031</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>97.72</price><volume>977<
/volume><tradeTime>2019-12-11T16:35:37.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>97.89064999999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TEGGR 0  
5/8  
09/01/22</name><identifier><ID>DE000A2GS3Y9</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS 2.1 
11/26/22</name><identifier><ID>XS1308289146</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table3><row><startTime>2019-11-25T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.17</price><volume>1090870</volume><tradeTime>2019-11-25T
15:10:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.235367</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.892</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.892</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12-03T13:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.26000000000001</
price><volume>992600</volume><tradeTime>2019-12-03T14:34:44.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>2</tradingPlatform><refPx>99.44799</refPx></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>LEBARA Float 
09/07/20</name><identifier><ID>NO0010804198</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
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mentRtsTables><table2><name>LEGGR 0  7/8  
09/01/25</name><identifier><ID>DE000A2GSDH2</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBS 0  1/8  
11/05/21</name><identifier><ID>XS1673620016</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ATHCN 9  7/8  
02/24/22</name><identifier><ID>USC0455LAA82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SSELN 0  7/8  
09/06/25</name><identifier><ID>XS1676952481</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GLJGR 0  7/8  
10/07/22</name><identifier><ID>XS1678629186</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EIB 0  7/8  
12/15/23</name><identifier><ID>XS1679039328</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>23000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>11.133</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>11.133
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>11</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>ANAIR 0 
09/19/24</name><identifier><ID>XS1673858426</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>
JPY</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table4><row><simpleAvgPx>100.06</simpleAvgPx><avgPx>100.06</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>40024000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000000</medianFilledVolu
me><medianOrderedVolume>20000000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>99.535</price><volume>995
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3500</volume><tradeTime>2019-12-20T15:43:53.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>99.4534</refPx></row></table3><table4><row><simpleAvgPx>99.55</simple
AvgPx><avgPx>99.55</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><n
umExecTrades>2</numExecTrades><totalValue>19910000</totalValue><numOrdRfqCancelW
ithdraw>2</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFi
lledVolume>10000000</medianFilledVolume><medianOrderedVolume>10000000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AGRREG 8 
06/17/21</name><identifier><ID>XS1413726883</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>IBM 2.2 
09/08/22</name><identifier><ID>US44932HAC79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAERVX 4  3/4  
PERP</name><identifier><ID>XS1679216801</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BERGER 0 
09/15/22</name><identifier><ID>DE000A2AAPQ8</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CAPGR 5  1/4  
PERP</name><identifier><ID>DE000A19NPE8</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCVGQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><
row><startTime>2019-12-02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>127.375</price><volume>636875</volume><tradeTime>2019-12-02T10:13:12.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>126.849701</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-06+00:00</tradeDate><table4><row><simpleAvgPx>130.15</simpleAvgPx><avgPx>1
30.154762</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTra
des>2</numExecTrades><totalValue>5466500</totalValue><numOrdRfqCancelWithdraw>0<
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/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>2100000</medianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.7
035</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.7035</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>56.666667</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>56</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>INGFP
1  5/8  
09/13/24</name><identifier><ID>FR0013281946</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T13:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>100.94</price><volume>100940</vo
lume><tradeTime>2019-10-08T13:34:52.000000+00:00</tradeTime><refPx>100.69575</re
fPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>1.594</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1.594</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate
><table3><row><startTime>2019-11-06T09:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>101.25</price><volume>1012500</volume><tradeTime>2019-11-06T
10:07:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.45155</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>2</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>2</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>45</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-11-25T09:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>705600
</volume><tradeTime>2019-11-25T10:08:13.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform>
<refPx>100.4918</refPx></row></table3><table4><row><simpleAvgPx>100.85</simpleAv
gPx><avgPx>100.858824</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq
><numExecTrades>2</numExecTrades><totalValue>1714600</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>850000</medianFilledVolume><medianOrderedVolume>850000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
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ecSecs>5.429</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.429</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>94.5</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>94.5</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>4.175</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>4.175</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12-03T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>101.49</price><volume>10149
0</volume><tradeTime>2019-12-03T15:36:08.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
><refPx>100.6758</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.74</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.74</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><ro
w><startTime>2019-12-13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>101.4</price><volume>304200</volume><tradeTime>2019-12-13T11:53:37.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>2</tradingPlatform><refPx>101.04345</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>Y
BS 3  3/8  
09/13/28</name><identifier><ID>XS1681849300</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KFW 0  3/8  
12/15/20</name><identifier><ID>XS1682440026</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>425000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TAJI
KI 7  1/8  
09/14/27</name><identifier><ID>XS1676401414</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>
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1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>V 2.15 
09/15/22</name><identifier><ID>US92826CAG78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KRO 3  3/4  
09/15/25</name><identifier><ID>XS1680281133</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table4><row><simpleAvgPx>99.715</simpleAvgPx><avgPx>99.715</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>299145</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><
medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3><row><startTime
>2019-12-05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.
5</price><volume>253750</volume><tradeTime>2019-12-05T14:06:56.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>100.80745</refPx></row></table3><table4><row><simp
leAvgPx>101.45</simpleAvgPx><avgPx>101.45</avgPx></row></table4><table6><row><nu
mOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>507250</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>
250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>AALLN 3  5/8  
09/11/24</name><identifier><ID>USG0446NAM68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>330000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
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hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>QGEN 0  1/2  
09/13/23</name><identifier><ID>XS1682511818</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>SUMI 2  1/2  
09/13/22</name><identifier><ID>XS1656933535</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AALL
N 4 
09/11/27</name><identifier><ID>USG0446NAN42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>375000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><tabl
e6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
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<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>275000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row>
<numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>275000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>2
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>IRCPAR 5 
09/14/20</name><identifier><ID>ARSAMA560073</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CDE 5  7/8  
06/01/24</name><identifier><ID>US192108BB36</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>LASUDE 4.6 
09/13/22</name><identifier><ID>XS1637404275</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>XRXCRP 3  5/8  
03/15/23</name><identifier><ID>US984121CQ49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MASAIN 5 
09/15/24</name><identifier><ID>XS1681770464</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
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e><table3><row><startTime>2019-11-25T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.31</price><volume>306930</volume><tradeTime>2019-11-25T
15:41:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.4122</refPx></row></
table3><table4><row><simpleAvgPx>102.3</simpleAvgPx><avgPx>102.3</avgPx></row></
table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tot
alValue>613800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolum
e><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.6315</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.6315</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>157</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>157</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>OPY 6  3/4  
07/01/22</name><identifier><ID>US683797AD62</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HAS 
3  1/2  
09/15/27</name><identifier><ID>US418056AV91</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DISCA 2  1/2  
09/20/24</name><identifier><ID>XS1684268524</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MUNHYP 0  5/8  
07/29/20</name><identifier><ID>DE000MHB9452</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACAFP 2.8 
07/21/26</name><identifier><ID>FR0013166477</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDa
te><table3><row><startTime>2019-12-02T09:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>110.45</price><volume>1214950</volume><tradeTime>2019-12-0
2T10:20:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>109.8639</refPx></row>
<row><startTime>2019-12-02T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>110.45</price><volume>1005095</volume><tradeTime>2019-12-02T11:34:36.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>109.49585</refPx></row></table3><
table4><row><simpleAvgPx>110.45</simpleAvgPx><avgPx>110.45</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>2220045</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>1005000</medianFilledVolume><m
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edianOrderedVolume>1005000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.478</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.478</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T13:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.97</price><volume>11
0970</volume><tradeTime>2019-12-18T13:39:24.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatf
orm><refPx>110.18745</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ACAFP 1.9 
07/20/27</name><identifier><ID>FR0013257185</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFOFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table3><row><startTime>2019-12-20T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>107</price><volume>208650</volume><tradeTime>2019-12-20T12:
34:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>105.714798</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>Cofinimmo 
SA</name><identifier><ID>BE0003593044</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>VIVFP 0  7/8  
09/18/24</name><identifier><ID>FR0013282571</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GD 2  5/8  
11/15/27</name><identifier><ID>US369550AZ10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SWN 7  1/2  
04/01/26</name><identifier><ID>US845467AM16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>87.40000000000001</price><volume>174800</volume><tradeTime>
2019-10-11T13:10:47.000000+00:00</tradeTime><refPx>86.965</refPx></row></table3>
<table4><row><simpleAvgPx>87.34999999999999</simpleAvgPx><avgPx>87.3499999999999
9</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>349400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</
medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SWN 7
 3/4  
10/01/27</name><identifier><ID>US845467AN98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BDC 2  7/8  
09/15/25</name><identifier><ID>XS1684785345</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-13+00:00</tradeDate><table3><row><startTime>2019-12-13T11:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>102.2</simpleAvgExecutedPx
><totalValue>102200</totalValue></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>5.086</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.086</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>3.935</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>3.935</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BOCAVI 3  1/2  
09/18/27</name><identifier><ID>US09681MAE84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SOFTBK 4  3/4  
09/19/24</name><identifier><ID>XS1684384511</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GS Float 
08/24/27</name><identifier><ID>XS1561083673</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>USG 5  1/2  
03/01/25</name><identifier><ID>USU90402AF27</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BKIR 3  1/8  
09/19/27</name><identifier><ID>XS1685476175</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BKIR 4  1/8  
09/19/27</name><identifier><ID>XS1685476092</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PBI 4.7 
04/01/23</name><identifier><ID>US724479AN00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PRU 4  1/2  
09/15/47</name><identifier><ID>US744320AW24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVJGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>WSTP 5 
PERP</name><identifier><ID>US96122UAA25</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>SOFTBK 3  1/8  
09/19/25</name><identifier><ID>XS1684385161</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>175000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table6><r
ow><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
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numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</t
radeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</trade
Date><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>155000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>125000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>265000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>28.001</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>28.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOr
dRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>125000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
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ianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-1
4+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>SOFTBK 4 
09/19/29</name><identifier><ID>XS1684385591</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>235000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
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</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate>
<table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>160000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>410000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDa
te><table3><row><startTime>2019-11-07T09:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>104.01</price><volume>208020</volume><tradeTime>2019-11-07
T10:49:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.9355</refPx></row><
/table3><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>2.84</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2
.84</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>135000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
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adeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>INLOTG 5  1/4  
09/15/24</name><identifier><ID>XS1685702794</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPCEGP 3.1 
02/17/27</name><identifier><ID>FR0012401636</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table3><row><startTime>2019-12-12T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>114.05</price><volume>570250</volume><tradeTime>2019-12-12T
15:08:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>112.866882</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>CCOLAT 4.215 
09/19/24</name><identifier><ID>XS1577950402</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AALLN 1  5/8  
09/18/25</name><identifier><ID>XS1686846061</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>VRDLN 4  3/4  
09/15/24</name><identifier><ID>XS1684812339</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GM 5
 3/4  
PERP</name><identifier><ID>US37045XCA28</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><
table4><row><simpleAvgPx>99.27500000000001</simpleAvgPx><avgPx>99.27500000000001
</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>99275</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000</med
ianFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>CBAAU 2.05 
09/18/20</name><identifier><ID>US2027A1JP31</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DLPH 
5 
10/01/25</name><identifier><ID>US24718PAA57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>87.2</price><volume>87200</volume><tradeTime>2019-10-03T13:
04:44.000000+00:00</tradeTime><refPx>86.847252</refPx></row></table3><table4><ro
w><simpleAvgPx>87.175</simpleAvgPx><avgPx>87.21875</avgPx><highPx>87.34999999999
999</highPx><lowPx>86.97499999999999</lowPx></row></table4><table6><row><numOrdR
fq>6</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>348875</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>RURAIL 2.1 
10/02/23</name><identifier><ID>CH0379268748</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GEOPAR 6  1/2  
09/21/24</name><identifier><ID>USG38327AA30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DB 0 
04/07/21</name><identifier><ID>XS0461335449</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AGRO 6 
09/21/27</name><identifier><ID>USL00849AA47</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>DLPH 5 
10/01/25</name><identifier><ID>USU24754AA82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ATOSTR 1  7/8  
09/26/29</name><identifier><ID>XS1688199949</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table4><row><simpleAvgPx>93.8605</simpleAvgPx><avgPx>93.8605</avgPx></row></t
able4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>563163</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume
><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T11:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>92.55</price><volume>462750</
volume><tradeTime>2019-10-09T13:13:00.000000+00:00</tradeTime><refPx>92.2526</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ARMISG 0 
03/31/23</name><identifier><ID>FR0013284130</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table4><row><simpleAvgPx>136.3</simpleAvgPx><avgPx>136.3</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>10904000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolume>
<medianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0.28</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.28</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>55.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>55.5</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T13:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>135.79</price><volum
e>135790</volume><tradeTime>2019-10-30T13:40:06.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingP
latform><refPx>135.89835</refPx></row></table3><table4><row><simpleAvgPx>136.075
35</simpleAvgPx><avgPx>136.2135</avgPx><highPx>136.4</highPx><lowPx>135.79</lowP
x></row></table4><table6><row><numOrdRfq>8</numOrdRfq><numExecTrades>6</numExecT
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rades><totalValue>12531642</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medi
anFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.29</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>162.000167</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>79.0005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><star
tTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>136.665</price><volume>136665</volume><tradeTime>2019-11-04T16:18:03.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>138.5233</refPx></row></table3><table4><row
><simpleAvgPx>136.65</simpleAvgPx><avgPx>136.65</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>273300</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedV
olume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+0
0:00</tradeDate><table3><row><startTime>2019-11-14T09:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>139.8</price><volume>699000</volume><tradeTim
e>2019-11-14T09:37:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>139.76225</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><tabl
e3><row><startTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>141.16</price><volume>282320</volume><tradeTime>2019-12-11T16:07:4
5.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>2</tradingPlatform><refPx>141.4258</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T13:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>141.985</price><volume>283970</vol
ume><tradeTime>2019-12-13T13:45:57.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>144.96355</refPx></row></table3><table4><row><simpleAvgPx>142</simpleAvgPx><av
gPx>142</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrade
s>2</numExecTrades><totalValue>568000</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20
0000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MAERSK Float 
03/16/21</name><identifier><ID>XS1380368123</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SGLSJ 1  7/8  
09/26/23</name><identifier><ID>XS1689727920</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>1400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
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19-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>KURY 0 
10/07/22</name><identifier><ID>XS1689662705</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>
JPY</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table4><row><simpleAvgPx>116.75</simpleAvgPx><avgPx>116.75</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>46700000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000000</medianFilledVolu
me><medianOrderedVolume>20000000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>METSA 2  3/4  
09/29/27</name><identifier><ID>FI4000282629</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.656</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.656</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>ERAFP 4.196 
02/28/24</name><identifier><ID>FR0013284643</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>2019-10-07T09:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.7</price><volume>19
5400</volume><tradeTime>2019-10-07T10:37:31.000000+00:00</tradeTime><refPx>97.30
159999999999</refPx></row></table3><table4><row><simpleAvgPx>98.27500000000001</
simpleAvgPx><avgPx>98.083333</avgPx></row></table4><table6><row><numOrdRfq>3</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>294250</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>100000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>3.269</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.269</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>10.666667</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</
tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1500
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
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teRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.3</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.3</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><row><startTime>2019-
10-18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.75</pri
ce><volume>195500</volume><tradeTime>2019-10-18T14:04:01.000000+00:00</tradeTime
><refPx>99.35355</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>9</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T09:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>98500</vo
lume><tradeTime>2019-10-21T10:50:59.000000+00:00</tradeTime><refPx>99.1196000000
0001</refPx></row></table3><table4><row><simpleAvgPx>99</simpleAvgPx><avgPx>99</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>198000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</med
ianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tra
deDate><table3><row><startTime>2019-10-29T11:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>99.3</price><volume>1092300</volume><tradeTime>2019-10
-29T11:52:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.49015</refPx></ro
w><row><startTime>2019-10-29T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>99.75</price><volume>997500</volume><tradeTime>2019-10-29T13:53:36.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>99.4859</refPx></row><row><startT
ime>2019-10-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
9</price><volume>198000</volume><tradeTime>2019-10-29T15:34:16.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>99.45144999999999</refPx></row></table3><table4><r
ow><simpleAvgPx>99.45</simpleAvgPx><avgPx>99.554545</avgPx><highPx>99.75</highPx
><lowPx>99</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTr
ades>4</numExecTrades><totalValue>3285300</totalValue><numOrdRfqCancelWithdraw>0
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</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolum
e>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.
624</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.624</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>0.5</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0.5</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table3><
row><startTime>2019-11-05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>99.25</price><volume>992500</volume><tradeTime>2019-11-05T11:08:38.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>2</tradingPlatform><refPx>99.6626</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-06+00:00</tradeDate><table3><row><startTime>2019-11-06T09:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>100.49</price><volume>100490</volume><tr
adeTime>2019-11-06T10:01:12.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.0
119</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.744</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.744</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>2<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>550000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00
:00</tradeDate><table3><row><startTime>2019-11-14T11:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>98.65000000000001</price><volume>789200</volum
e><tradeTime>2019-11-14T13:00:16.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>
99.27785</refPx></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>800000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:0
0</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1
000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
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deDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2
019-11-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExe
cutedPx>97.48999999999999</simpleAvgExecutedPx><totalValue>194980</totalValue></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.213</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>0.213</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3><row><star
tTime>2019-12-05T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>97.61</price><volume>292830</volume><tradeTime>2019-12-05T12:42:10.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>97.68685000000001</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>2.27</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>2.27</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-13+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>POSABK 4  1/2  
PERP</name><identifier><ID>XS1684793018</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>NCIAU 4.4 
09/29/27</name><identifier><ID>USQ66345AA95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
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table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>IKB 4 
09/20/27</name><identifier><ID>DE000A2E4Q88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.55</price><volume>10255</volume><tradeTime>2019-10-14T1
0:08:02.000000+00:00</tradeTime><refPx>102.643799</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
cs>4.233</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.233</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table3>
<row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>104.5</price><volume>20900</volume><tradeTime>2019-11-05T15:50:57.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>103.566299</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>3.152</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>3.152</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>NIBCAP 6 
PERP</name><identifier><ID>XS1691468026</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>VW 0  1/4  
10/05/20</name><identifier><ID>XS1692348847</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.36</price><volume>100360</volume><tradeTime>2019-11-04T
15:50:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.354</refPx></row></t
able3><table4><row><simpleAvgPx>100.34</simpleAvgPx><avgPx>100.34</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>200680</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolu
me><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>NSANY 2.15 
09/28/20</name><identifier><ID>USU65478BG00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NSANY 2.6 
09/28/22</name><identifier><ID>USU65478BJ49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TCZIRA 5  1/8  
09/29/23</name><identifier><ID>XS1691349010</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AMSSW 0  7/8  
09/28/22</name><identifier><ID>DE000A19PVM4</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFPGB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>HBCY 10 
PERP</name><identifier><ID>CY0144180110</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCFUPR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DWN
IGY 0.6 
01/05/26</name><identifier><ID>DE000A2GS377</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
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e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.615</price><volume>422460</volume><tradeTime>2019-11-04
T16:18:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.29325</refPx></row>
</table3><table4><row><simpleAvgPx>105.6</simpleAvgPx><avgPx>105.6</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>844800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVol
ume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-11-25T11:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>105.135</price><volume>105
1350</volume><tradeTime>2019-11-25T12:05:36.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>105.21635</refPx></row></table3><table4><row><simpleAvgPx>105.12</sim
pleAvgPx><avgPx>105.12</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRf
q><numExecTrades>2</numExecTrades><totalValue>2102400</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table
3><row><startTime>2019-12-05T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>105</price><volume>420000</volume><tradeTime>2019-12-05T13:59:03.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>2</tradingPlatform><refPx>104.8732</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>OMASS
T Float 
04/03/20</name><identifier><ID>FI4000251863</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VKFP 4  1/8  
10/04/22</name><identifier><ID>FR0013285046</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>5.75</price><volume>172</volume><tradeTime>2019-10-01T12:39
:22.000000+00:00</tradeTime><refPx>5.636615</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</trade
Date><table3><row><startTime>2019-10-07T09:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>5.4</price><volume>2700</volume><tradeTime>2019-10-07T09
:43:25.000000+00:00</tradeTime><refPx>5.587279</refPx></row></table3><table6><ro
w><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>13000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>7.666667</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table3><row
><startTime>2019-10-08T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
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<price>5.5</price><volume>55</volume><tradeTime>2019-10-08T12:32:31.000000+00:00
</tradeTime><refPx>5.479935</refPx></row></table3><table6><row><numOrdRfq>4</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>2123.5</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.498</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>3.498</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>1000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-05+00:00</tradeDate><table3><row><startTime>2019-12-05T13:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>5.5</price><volume>77</
volume><tradeTime>2019-12-05T15:13:26.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><r
efPx>5.563594</refPx></row></table3><table4><row><simpleAvgPx>5.51</simpleAvgPx>
<avgPx>5.51</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecT
rades>2</numExecTrades><totalValue>154.28</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolum
e>1400</medianFilledVolume><medianOrderedVolume>1400</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6485</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6485</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>35</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>35</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>850</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T13:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>5.5</price><volume>113</volume><tradeT
ime>2019-12-20T14:24:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>5.649842<
/refPx></row></table3><table4><row><simpleAvgPx>5.505</simpleAvgPx><avgPx>5.505<
/avgPx><highPx>5.51</highPx><lowPx>5.5</lowPx></row></table4><table6><row><numOr
dRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>561.1797</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>2548.5</medianFilledVolume><medianOrderedVolume>2
548.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.444</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.623</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.75</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>ABNANV 4  3/4  
PERP</name><identifier><ID>XS1693822634</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
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thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>BUMIIJ 8 
12/11/22</name><identifier><ID>XS1628012954</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EQT 3 
10/01/22</name><identifier><ID>US26884LAE92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>EQT 3.9 
10/01/27</name><identifier><ID>US26884LAF67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>
2019-10-21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>87.3<
/price><volume>261900</volume><tradeTime>2019-10-21T12:22:17.000000+00:00</trade
Time><refPx>86.86360000000001</refPx></row></table3><table4><row><simpleAvgPx>87
.15000000000001</simpleAvgPx><avgPx>87.15000000000001</avgPx></row></table4><tab
le6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>522
900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOr
deredVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>29000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BPOPAA 5  
5/8  
10/06/27</name><identifier><ID>XS1694763142</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DGFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALMAIN 7  1/4  
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10/15/22</name><identifier><ID>XS1694628287</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table3><row><startTime>2019-10-16T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>75.5</price><volume>75500</volume><tradeTime>2019-10-16T11:
26:58.000000+00:00</tradeTime><refPx>77.325</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>50</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>50</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>ICBCAS Float 
10/12/20</name><identifier><ID>XS1691909334</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CYDSA 6  1/4  
10/04/27</name><identifier><ID>USP3R26HAA81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACR 2  3/8  
10/06/23</name><identifier><ID>XS1695301900</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM Float 
06/30/20</name><identifier><ID>IT0004907785</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVOAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.81</price><volume>3024</volume><tradeTime>2019-10-02T15
:49:06.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>3000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>2019-10-07T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>
5040</volume><tradeTime>2019-10-07T15:42:58.000000+00:00</tradeTime></row></tabl
e3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><ta
ble3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>100.81</price><volume>2016</volume><tradeTime>2019-10-16T15:39:1
4.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>100.71</price><volume>3021
</volume><tradeTime>2019-10-22T15:44:11.000000+00:00</tradeTime></row></table3><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table3
><row><startTime>2019-10-24T15:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>100.7</price><volume>2014</volume><tradeTime>2019-10-24T15:40:47.000
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000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>100.71</price><volume>15106</vo
lume><tradeTime>2019-11-04T16:41:33.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></ro
w></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.74</price><volume>2
216</volume><tradeTime>2019-11-05T16:40:54.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-11+00:00</tradeDate><table3><row><startTime>2019-11-11T
15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.77</price><v
olume>20154</volume><tradeTime>2019-11-11T16:33:44.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><startTime>201
9-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.92</
price><volume>80736</volume><tradeTime>2019-11-19T16:41:52.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><row><start
Time>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
100.74</price><volume>10074</volume><tradeTime>2019-11-21T16:39:50.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><ro
w><startTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>100.74</price><volume>1007</volume><tradeTime>2019-11-22T16:44:30.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform></row></table3><table4><row><simpleAvgPx>100.7
4</simpleAvgPx><avgPx>100.74</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>80189.03999999999</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>39800</medianFilledVolume><medianOrderedVolume>398
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</trad
eDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>100.57</price><volume>4022</volume><tradeTime>2019-12-0
4T16:38:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:0
0</tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>100.67</price><volume>4026</volume><tradeTime>20
19-12-13T16:36:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
16+00:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>100.69</price><volume>201</volume><tradeT
ime>2019-12-16T16:43:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><
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table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>100.8</price><volume>201</volume><t
radeTime>2019-12-19T16:34:52.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T15:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>100.62</price><volume>201</vol
ume><tradeTime>2019-12-20T16:44:08.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>BPCEGP 4  5/8  
04/17/35</name><identifier><ID>FR0012674935</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MAXLTD 5.7 
04/02/24</name><identifier><ID>XS0201817292</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFSAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>METALG 7 
10/02/22</name><identifier><ID>DE000A19MDV0</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table
3><row><startTime>2019-11-08T11:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>98.2</price><volume>98200</volume><tradeTime>2019-11-08T11:33:51.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>98.212761</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>2.526</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>2.526</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>1
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
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teRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>2
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianOrderedVolume>107500</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate>
<table3><row><startTime>2019-12-12T09:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>93.2</price><volume>27960</volume><tradeTime>2019-12-12T10:05
:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>92.102791</refPx></row></tabl
e3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.47</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.47</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>57000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.15
9</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.159</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table3><row><s
tartTime>2019-12-23T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>94.94</price><volume>14241</volume><tradeTime>2019-12-23T14:26:19.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>93.145493</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>15000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.983</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.983</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FRTR 0  3/4  
05/25/28</name><identifier><ID>FR0013286192</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDat
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e><table4><row><simpleAvgPx>106.48</simpleAvgPx><avgPx>106.48</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>1597200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>750000</medianFilledVolume>
<medianOrderedVolume>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>ELISGP 0 
10/06/23</name><identifier><ID>FR0013285707</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZPFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>31.16</price><volume>3895</volum
e><tradeTime>2019-10-16T10:01:38.000000+00:00</tradeTime><refPx>31.394421</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startTime>2019-10-23T09
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.25</price><volu
me>1875</volume><tradeTime>2019-10-23T10:58:19.000000+00:00</tradeTime><refPx>31
.333759</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime
>2019-11-18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>31.9
</price><volume>382</volume><tradeTime>2019-11-18T14:17:05.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
2</tradingPlatform><refPx>31.83334</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>1200</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><row><startTime>2019-
12-02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>32.26</pri
ce><volume>3226</volume><tradeTime>2019-12-02T16:29:24.000000+00:00</tradeTime><
tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</t
radingPlatform><refPx>32.298302</refPx></row></table3><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate
><table3><row><startTime>2019-12-17T13:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>32.2</price><volume>11270</volume><tradeTime>2019-12-17T14:3
6:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>32.259731</refPx></row><row>
<startTime>2019-12-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>32.3</price><volume>14470</volume><tradeTime>2019-12-17T15:43:15.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>32.259731</refPx></row></table3><table4><r
ow><simpleAvgPx>32.25</simpleAvgPx><avgPx>32.25614</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>25740.
4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>39900</medianFilledVolume><medianOrder
edVolume>39900</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.2535</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.2535</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29
.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29.5</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>AEGEBZ 5  3/4  
10/10/24</name><identifier><ID>USP01014AA03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PUMAFN 5  1/8  
10/06/24</name><identifier><ID>XS1696810669</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table4><row><simpleAvgPx>97
.52500000000001</simpleAvgPx><avgPx>97.52500000000001</avgPx></row></table4><tab
le6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>585
150</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOr
deredVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>750000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23
+00:00</tradeDate><table4><row><simpleAvgPx>98.13</simpleAvgPx><avgPx>98.13</avg
Px></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>392520</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</median
FilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-0
8+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISPIM 
Float 
09/26/24</name><identifier><ID>IT0005279887</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table4><row><simpleAvgPx>99.889167</simpleAvgPx><avgPx>99.925952</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>2098444.99998</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1050000</median
FilledVolume><medianOrderedVolume>1050000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>2.947</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>2.947</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DM
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MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00<
/tradeDate><table3><row><startTime>2019-11-07T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>99.59999999999999</price><volume>99600</volume><tr
adeTime>2019-11-07T16:37:48.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.79
5288</refPx></row></table3><table4><row><simpleAvgPx>99.60187500000001</simpleAv
gPx><avgPx>99.60333300000001</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>896430</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>450000</medianFilledVolume><medianOrderedVolume>450000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><ta
ble3><row><startTime>2019-11-08T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>99.5</price><volume>99500</volume><tradeTime>2019-11-08T16:39:12
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>99.640343</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-11+00:00</tradeDate><table3><row><startTime>2019-11-11T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>99.43000000000001</price><volume>9
9430</volume><tradeTime>2019-11-11T16:33:28.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>99.599403</refPx></row></table3><table4><row><simpleAvgPx>99.55</simp
leAvgPx><avgPx>99.60714299999999</avgPx><highPx>99.65000000000001</highPx><lowPx
>99.43000000000001</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><n
umExecTrades>3</numExecTrades><totalValue>697250</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row>
<startTime>2019-12-03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>99.39</price><volume>198780</volume><tradeTime>2019-12-03T10:59:05.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>99.28579999999999</refPx></row><row><sta
rtTime>2019-12-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>99.34</price><volume>99340</volume><tradeTime>2019-12-03T16:36:47.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>99.3231</refPx></row></table3><table4><row><s
impleAvgPx>99.36499999999999</simpleAvgPx><avgPx>99.373333</avgPx></row></table4
><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>298120</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><med
ianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>6.942</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>6.942</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>99.29000000000001</price><vol
ume>99290</volume><tradeTime>2019-12-04T16:37:33.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>99.32380000000001</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><tabl
e3><row><startTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>99.48999999999999</price><volume>99490</volume><tradeTime>2019-12-
11T16:34:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.55345</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
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dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.59</price><volume>995
90</volume><tradeTime>2019-12-13T16:38:27.000000+00:00</tradeTime><tradingSystem
>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfor
m><refPx>99.64145000000001</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FCABNK
0  1/4  
10/12/20</name><identifier><ID>XS1697916358</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.35</price><volume>100350</volume><tradeTime>2019-11-04T
15:50:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.36405</refPx></row><
/table3><table4><row><simpleAvgPx>100.325</simpleAvgPx><avgPx>100.325</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>200650</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilled
Volume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BHCCN 5  1/2  
11/01/25</name><identifier><ID>USC94143AL56</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>BRASKM 4  1/2  
01/10/28</name><identifier><ID>USN15516AB83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table3><row><startTime>2019-12-04T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>98.75</price><volume>197500</volume><tradeTime>2019-12-04T1
4:09:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.4294</refPx></row></ta
ble3><table4><row><simpleAvgPx>98.6855</simpleAvgPx><avgPx>98.6855</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>394742</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVol
ume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>TTMTIN 4  1/2  
10/01/27</name><identifier><ID>USG5002FAM89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
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e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDa
te><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>BNS 4.65 
PERP</name><identifier><ID>US064159KJ44</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BYWGR 4  1/4  
PERP</name><identifier><ID>XS1695284114</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AAFFP 4 
10/01/23</name><identifier><ID>XS1577949149</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>172500</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>215000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>5</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-29+00:00</tradeDate><table4><row><simpleAvgPx>103.183333</simp
leAvgPx><avgPx>103.133959</avgPx><highPx>103.3</highPx><lowPx>103</lowPx></row><
/table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><to
talValue>15109125</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>6950000</medianFilledV
olume><medianOrderedVolume>6950000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.82</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.82</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>67.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>67.
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
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sTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>AAFFP Float 
10/01/23</name><identifier><ID>XS1577948687</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table3><row><startTime>2019-12-13T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.2</price><volume>100200</volume><tradeTime>2019-12-13T1
0:04:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.8133</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.616</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.616</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>49</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>49</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>SLMSOL 5  1/2  
10/11/22</name><identifier><ID>DE000A2GSF58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ILDFP 1  1/2  
10/14/24</name><identifier><ID>FR0013287273</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.163</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.163</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>44</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>44</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-0
4T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3</price><
volume>501500</volume><tradeTime>2019-11-04T14:08:41.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tra
dingPlatform><refPx>99.72065000000001</refPx></row></table3><table4><row><simple
AvgPx>100.59</simpleAvgPx><avgPx>100.465714</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>703260</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><medianOrderedVolum
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e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>1.7905</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1.7905</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-15+00:00</tradeDate><table3><row><startTime>2019-11-15T09:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>99.90000000000001</price><volume>1498500
</volume><tradeTime>2019-11-15T11:20:03.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform>
<refPx>99.74384999999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table
3><row><startTime>2019-11-20T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>99.7</price><volume>498500</volume><tradeTime>2019-11-20T14:42:18.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>99.5819</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>ALTICE 4  3/4  
01/15/28</name><identifier><ID>XS1577952440</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>RRC 5  3/4  
06/01/21</name><identifier><ID>US75281AAW99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RRC 5 
03/15/23</name><identifier><ID>US75281ABA60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>COVFP 1  5/8  
10/17/24</name><identifier><ID>XS1698714000</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table3><row><startTime>2019-11-20T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106</price><volume>742000</volume><tradeTime>2019-11-20T10:
34:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>105.7896</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
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ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T09:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>105.16</price><volume>210320</
volume><tradeTime>2019-12-09T10:08:48.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><r
efPx>105.4706</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
.715</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.715</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>64</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>64</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CELLSA 8  
5/8  
08/02/20</name><identifier><ID>XS1634003831</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NORACQ 7  1/8  
11/01/22</name><identifier><ID>USC6700PAA96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UBIIM 0  3/4  
10/17/22</name><identifier><ID>XS1699951767</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>IFIM 4  1/2  
10/17/27</name><identifier><ID>XS1700435453</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DUFNSW 2  1/2  
10/15/24</name><identifier><ID>XS1699848914</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>VKFP 6  5/8  
10/15/22</name><identifier><ID>XS1700480160</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>89.36</price><volume>89360</volume><tradeTime>2019-10-01T12
:45:18.000000+00:00</tradeTime><refPx>89.91240000000001</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>4.204</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.204</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-03+00:00</tradeDate><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>87.23999999999999</price><volume>87240<
/volume><tradeTime>2019-10-03T13:52:35.000000+00:00</tradeTime><refPx>87.7592000
0000001</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.211</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.211</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numO
rdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>125000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T13:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>85.65000000000001</price><volume>17130
00</volume><tradeTime>2019-10-09T14:47:07.000000+00:00</tradeTime><refPx>85.6536
</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrder
edVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeD
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ate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>125000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>2.728</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.72
8</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T11:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>87.2</price><volume>654000</v
olume><tradeTime>2019-11-13T12:19:24.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><re
fPx>87.36445000000001</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table4><r
ow><simpleAvgPx>87.79000000000001</simpleAvgPx><avgPx>87.79000000000001</avgPx><
/row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>438950</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFill
edVolume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>5.9615</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>5.9615</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>28.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>28.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>14.17</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>14.1
7</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tra
deDate><table3><row><startTime>2019-11-20T09:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>85.5</price><volume>171000</volume><tradeTime>2019-11-
20T11:18:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>85.9272</refPx></row>
</table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>91.709</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>91.709</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
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rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>CHTR 4 
03/01/23</name><identifier><ID>USU12501AW95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GNFTFP 3  1/2  
10/16/22</name><identifier><ID>FR0013286903</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table3><row><startTime>2019-11-01T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>22</price><volume>110</volume><tradeTime>2019-11-01T13:19:2
2.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>2</tradingPlatform><refPx>21.73929</refPx></row><row><sta
rtTime>2019-11-01T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>21.35</price><volume>4618</volume><tradeTime>2019-11-01T14:55:14.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>2</tradingPlatform><refPx>21.73929</refPx></row></table3><table4><row><s
impleAvgPx>21.675</simpleAvgPx><avgPx>21.364685</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>4728.432<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>11066</medianFilledVolume><medianOrdered
Volume>11066</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>10.535</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>10.535</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T13:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>21</price><volume>3150</volume><trad
eTime>2019-11-06T14:58:24.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>21.5990
07</refPx></row></table3><table4><row><simpleAvgPx>21.125</simpleAvgPx><avgPx>21
.125</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>6337.5</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>15000
</medianFilledVolume><medianOrderedVolume>15000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.592</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.592</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>41</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>41</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTim
e>2019-11-08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>21<
/price><volume>6720</volume><tradeTime>2019-11-08T09:38:12.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
2</tradingPlatform><refPx>21.62608</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>0.5580000000000001</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.5580000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>FGAFP 1  1/8  
10/18/22</name><identifier><ID>FR0013286028</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table3><row><startTime>2019-10-23T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>23.995</price><volume>2999</volume><tradeTime>2019-10-23T13
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:56:31.000000+00:00</tradeTime><refPx>23.96693</refPx></row></table3><table4><ro
w><simpleAvgPx>24</simpleAvgPx><avgPx>24</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>6000</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>12500</medianFilledVolume><medianOrderedVolume>1250
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.2905</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.2905</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:
00</tradeDate><table3><row><startTime>2019-11-14T09:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>24</price><volume>720</volume><tradeTime>2019-1
1-14T10:24:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>23.889931</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>2.802</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>2.802</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>117.047</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>117.047</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><startTime
>2019-11-26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>24</
price><volume>7200</volume><tradeTime>2019-11-26T09:52:42.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2
</tradingPlatform><refPx>23.97929</refPx></row></table3><table4><row><simpleAvgP
x>24.005</simpleAvgPx><avgPx>24.005</avgPx></row></table4><table6><row><numOrdRf
q>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>14403</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>30000</medianFilledVolume><medianOrderedVolume>30000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.5585</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
5585</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.5</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>25.5</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:
00</tradeDate><table3><row><startTime>2019-11-27T09:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>23.99</price><volume>1799</volume><tradeTime>20
19-11-27T10:20:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>24.01589</refPx
></row></table3><table4><row><simpleAvgPx>24</simpleAvgPx><avgPx>24</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>3600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7500</medianFilledVolume
><medianOrderedVolume>7500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T13:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>24.25</price><volume>9700</volu
me><tradeTime>2019-11-28T14:49:32.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>23.96921</refPx></row></table3><table4><row><simpleAvgPx>24.125</simpleAvgPx><a
vgPx>24.142857</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numEx
ecTrades>2</numExecTrades><totalValue>16900</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>35000</medianFilledVolume><medianOrderedVolume>35000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3><row><startT
ime>2019-12-05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>2
4</price><volume>166</volume><tradeTime>2019-12-05T15:10:02.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>2</tradingPlatform><refPx>23.999069</refPx></row></table3><table4><row><simpleA
vgPx>24.01</simpleAvgPx><avgPx>24.01</avgPx></row></table4><table6><row><numOrdR
fq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>333.739</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>695</medianFilledVolume><medianOrderedVolume>695</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.795</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.79
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tra
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deDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>23.7</price><volume>56</volume><tradeTime>2019-12-16T1
6:35:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>23.941982</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>23.5</price><volume>27</vol
ume><tradeTime>2019-12-23T15:59:01.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refP
x>24.090687</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>108</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>108</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>BECN 4  7/8  
11/01/25</name><identifier><ID>US073685AD12</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CXW 4  3/4  
10/15/27</name><identifier><ID>US21871NAA90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>87.84999999999999</price><volume>175700</volume><tradeTime>
2019-10-15T12:13:11.000000+00:00</tradeTime><refPx>86.831963</refPx></row></tabl
e3><table4><row><simpleAvgPx>87.766667</simpleAvgPx><avgPx>87.72499999999999</av
gPx><highPx>87.84999999999999</highPx><lowPx>87.59999999999999</lowPx></row></ta
ble4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>3</numExecTrades><total
Value>526350</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume>
<medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3><row><startTim
e>2019-10-31T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>85.
84999999999999</price><volume>386325</volume><tradeTime>2019-10-31T13:45:24.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>85.757454</refPx></row></table3><tabl
e4><row><simpleAvgPx>85.425</simpleAvgPx><avgPx>85.425</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>76
8825</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>450000</medianFilledVolume><medianO
rderedVolume>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T13:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>81.75</price><volume>40875</volume><tr
adeTime>2019-12-04T15:27:58.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>80.75
344800000001</refPx></row></table3><table4><row><simpleAvgPx>81.75</simpleAvgPx>
<avgPx>81.75</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>81750</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolum
e>50000</medianFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><startTim
e>2019-12-10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.
75</price><volume>82750</volume><tradeTime>2019-12-10T14:51:15.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>81.917145</refPx></row></table3><table4><row><simp
leAvgPx>82.7</simpleAvgPx><avgPx>82.7</avgPx></row></table4><table6><row><numOrd
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Rfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>165400</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>1000
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>EMPARQ 2  7/8  
11/01/24</name><identifier><ID>XS1577948174</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BECN 4  7/8  
11/01/25</name><identifier><ID>USU06688AB89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ASRNED 4  5/8  
PERP</name><identifier><ID>XS1700709683</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able4><row><simpleAvgPx>103.275</simpleAvgPx><avgPx>103.275</avgPx></row></table
4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>619650</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><me
dianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T13:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>104.65</price><volume>313950</vol
ume><tradeTime>2019-11-05T15:28:46.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>104.97375</refPx></row></table3><table4><row><simpleAvgPx>104.7025</simpleAvgP
x><avgPx>104.7025</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><nu
mExecTrades>2</numExecTrades><totalValue>628215</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFille
dVolume>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>IGYGY 1  1/4  
10/19/27</name><identifier><ID>XS1702729275</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table3><row><startTime>2019-12-05T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.35</price><volume>212700</volume><tradeTime>2019-12-05T
10:27:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.20075</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.598</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.598</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>95</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>95</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>TUPRST 4  1/2  
10/18/24</name><identifier><ID>XS1686704948</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>ISPIM Float 
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10/14/20</name><identifier><ID>IT0005047052</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.52800000000001</price><volume>49764</volume><tradeTime>2
019-11-05T16:36:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.536507</ref
Px></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T
15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.5100000000000
1</price><volume>9951</volume><tradeTime>2019-11-06T16:35:47.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>99.479935</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tra
deDate><table3><row><startTime>2019-11-11T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>99.5</price><volume>39800</volume><tradeTime>2019-11-1
1T16:38:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.475616</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.47</price><volume>198
94</volume><tradeTime>2019-11-12T16:40:30.000000+00:00</tradeTime><tradingSystem
>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfor
m><refPx>99.48893</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row>
<startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>99.545</price><volume>39818</volume><tradeTime>2019-11-20T16:37:32.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>99.47519699999999</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-21T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>99.58</price><volume>9958</volume>
<tradeTime>2019-11-21T16:42:29.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99
.52046199999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><s
tartTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>99.55</price><volume>29865</volume><tradeTime>2019-11-26T16:37:59.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>99.506477</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+0
0:00</tradeDate><table3><row><startTime>2019-11-27T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>99.56</price><volume>19912</volume><tradeTime
>2019-11-27T16:35:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.524986</r
efPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-0
9T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><vol
ume>29700</volume><tradeTime>2019-12-09T16:35:51.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>99.523849</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
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OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><tabl
e3><row><startTime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>99.425</price><volume>19885</volume><tradeTime>2019-12-12T16:39:13
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>99.528679</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>99.47</price><volume>79576</volume
><tradeTime>2019-12-13T16:38:23.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>9
9.498238</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTim
e>2019-12-16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.
5</price><volume>9950</volume><tradeTime>2019-12-16T16:38:19.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>99.503334</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tra
deDate><table3><row><startTime>2019-12-17T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>99.45999999999999</price><volume>99460</volume><tradeT
ime>2019-12-17T16:35:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.500618
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-1
2-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.45999999
999999</price><volume>89514</volume><tradeTime>2019-12-18T16:35:58.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform><refPx>99.59998299999999</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>CMACG 5  1/4  
01/15/25</name><identifier><ID>XS1703065620</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>73.64</price><volume>73640</volume><tradeTime>2019-10-01T10
:12:50.000000+00:00</tradeTime><refPx>73.1061</refPx></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>4.396</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>4.396</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><r
ow><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
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rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>4<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-28+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row>
<numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><st
artTime>2019-11-06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>72.59999999999999</price><volume>363000</volume><tradeTime>2019-11-06T15:19:4
2.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>2</tradingPlatform><refPx>72.93685000000001</refPx></row>
</table3><table4><row><simpleAvgPx>72.59999999999999</simpleAvgPx><avgPx>72.5999
9999999999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTr
ades>2</numExecTrades><totalValue>617100</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>425000</medianFilledVolume><medianOrderedVolume>425000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>36</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTime>20
19-11-15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>75.8</p
rice><volume>75800</volume><tradeTime>2019-11-15T09:36:43.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2
</tradingPlatform><refPx>74.5193</refPx></row></table3><table6><row><numOrdRfq>1
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</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.5580000000000001</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.5580000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>294</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>294</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>74.375</price><volume>37
1875</volume><tradeTime>2019-11-20T10:43:46.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatf
orm><refPx>74.53270000000001</refPx></row></table3><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><ro
w><startTime>2019-11-25T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>76.5</price><volume>76500</volume><tradeTime>2019-11-25T09:33:14.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>2</tradingPlatform><refPx>75.8488</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>5.675</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>5.675</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-26+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</trade
Date><table3><row><startTime>2019-12-12T09:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>78</price><volume>78000</volume><tradeTime>2019-12-12T09
:50:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>76.90155</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-
12-18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.3499999
9999999</price><volume>396750</volume><tradeTime>2019-12-18T09:42:10.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
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gPlatform>2</tradingPlatform><refPx>79.50109999999999</refPx></row></table3><tab
le6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.6850000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.6850000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12.5
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>IREIM 1  1/2  
10/24/27</name><identifier><ID>XS1704789590</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SANTAN Float 
02/23/23</name><identifier><ID>US05964HAD70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EUROCA 2  3/8  
11/15/22</name><identifier><ID>XS1703900164</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table4><row><simpleAvgPx>99.77500000000001</simpleAvgPx><avgPx>99.80384599999
999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>648725</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>325000
</medianFilledVolume><medianOrderedVolume>325000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>12.8</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>12.8</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EUROCA 4  
1/8  
11/15/24</name><identifier><ID>XS1706202592</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table4><row><simpleAvgPx>103.1125</simpleAvgPx><avgPx>103.032143</avgPx><high
Px>103.45</highPx><lowPx>103</lowPx></row></table4><table6><row><numOrdRfq>4</nu
mOrdRfq><numExecTrades>4</numExecTrades><totalValue>1442450</totalValue><numOrdR
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fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35.5005</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>35.5005</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table3><row><start
Time>2019-10-24T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
99.25</price><volume>297750</volume><tradeTime>2019-10-24T13:09:23.000000+00:00<
/tradeTime><refPx>98.9057</refPx></row></table3><table4><row><simpleAvgPx>98.5</
simpleAvgPx><avgPx>98.5</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdR
fq><numExecTrades>2</numExecTrades><totalValue>591000</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>9.718</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.718</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.66</price><vol
ume>191320</volume><tradeTime>2019-10-28T15:48:39.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform><refPx>96.02670000000001</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>2.415</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
2.415</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</t
radeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</trade
Date><table3><row><startTime>2019-11-04T09:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>96.25</price><volume>1925000</volume><tradeTime>2019-11-
04T10:41:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>95.9635</refPx></row>
</table3><table4><row><simpleAvgPx>96.25</simpleAvgPx><avgPx>96.305769</avgPx><h
ighPx>96.40000000000001</highPx><lowPx>96.09999999999999</lowPx></row></table4><
table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>
7511850</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianFilledVolume>1500000</medianFilledVolume><med
ianOrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.74375</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.7705</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>39.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>1
930000</volume><tradeTime>2019-11-05T14:37:11.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPla
tform><refPx>96.76255</refPx></row></table3><table4><row><simpleAvgPx>96.66</sim
pleAvgPx><avgPx>96.515238</avgPx></row></table4><table6><row><numOrdRfq>3</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>2026820</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me

Page 385



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
dianFilledVolume>1050000</medianFilledVolume><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row
><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>5.002</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>5.002</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-29+00:00</tradeDate><table3><row><startTime>2019-11-29T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>792000</v
olume><tradeTime>2019-11-29T15:47:55.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><re
fPx>98.5305</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startT
ime>2019-12-03T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
9.048</price><volume>445716</volume><tradeTime>2019-12-03T10:20:01.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform><refPx>98.61215</refPx></row><row><startTime>2019-12-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5999999999
9999</price><volume>986000</volume><tradeTime>2019-12-03T11:40:23.000000+00:00</
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tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>2</tradingPlatform><refPx>98.59139999999999</refPx></row></table3><table4
><row><simpleAvgPx>98.824</simpleAvgPx><avgPx>98.739034</avgPx></row></table4><t
able6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1
431716</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>725000</medianFilledVolume><media
nOrderedVolume>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>4.9135</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>4.9135</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>9.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>8.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T13:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>18370
25</volume><tradeTime>2019-12-04T14:39:33.000000+00:00</tradeTime><tradingSystem
>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfor
m><refPx>98.4761</refPx></row></table3><table4><row><simpleAvgPx>98.349999999999
99</simpleAvgPx><avgPx>98.34999999999999</avgPx></row></table4><table6><row><num
OrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3668455</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>1865000</medianFilledVolume><medianOrderedVolume
>1865000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>0.7765</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.7765</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-05+00:00</tradeDate><table3><row><startTime>2019-12-05T11:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>98.98999999999999</price><volume>98990</
volume><tradeTime>2019-12-05T12:39:39.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><r
efPx>98.61295</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3
.539</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.539</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row
><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>99.5</price><volume>199000</volu
me><tradeTime>2019-12-13T09:37:32.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>99.1049</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>7.515</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>7.515</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>4</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>900000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
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er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
></instrumentRtsTables><instrumentRtsTables><table2><name>GS 5 
PERP</name><identifier><ID>US38148BAD01</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>BANBRA 4  5/8  
01/15/25</name><identifier><ID>USP3772WAH53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ESSLNG 1  7/8  
10/25/27</name><identifier><ID>XS1706922256</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UNH 2  3/8  
10/15/22</name><identifier><ID>US91324PDD15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>70000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>IPGIM 1  3/4  
10/26/24</name><identifier><ID>XS1707063589</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
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19-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EURO
TG 8  3/4  
10/30/22</name><identifier><ID>XS1577952010</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GMRLIN 4  1/4  
10/27/27</name><identifier><ID>USY3004WAA00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SDCOKI 7  1/4  
10/26/20</name><identifier><ID>XS1692251413</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>800000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>KIAMTR 3 
04/25/23</name><identifier><ID>USY47606AF80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
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elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GS 3.1 
11/12/21</name><identifier><ID>XS1112823155</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GLEN
LN 3 
10/27/22</name><identifier><ID>USU37818AS70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>16000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>25000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+0
0:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDa
te><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>365000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
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><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdR
fq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>30000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00<
/tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</trad
eDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><ta
ble3><row><startTime>2019-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>100.15</price><volume>200300</volume><tradeTime>2019-12-20T16:44
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:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.060799</refPx></row></tab
le3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>5.838</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.838
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeD
ate><table3><row><startTime>2019-12-23T11:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>101.5</price><volume>25375</volume><tradeTime>2019-12-23T
13:22:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.144753</refPx></row>
</table3><table4><row><simpleAvgPx>101.45</simpleAvgPx><avgPx>101.433333</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>76075</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>37500</medianFille
dVolume><medianOrderedVolume>37500</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>4.057</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>4.057</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>RENAUL Float 
11/04/24</name><identifier><ID>FR0013292687</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BNFP 1  3/4  
PERP</name><identifier><ID>FR0013292828</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-18+00:00</tradeDate><table3><row><startTime>2019-10-18T09:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>101.84</price><volume>101840</volume
><tradeTime>2019-10-18T09:47:40.000000+00:00</tradeTime><refPx>101.65325</refPx>
</row><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>101.625</price><volume>711375</volume><tradeTime>2019-10-18T15:
47:03.000000+00:00</tradeTime><refPx>101.5936</refPx></row></table3><table4><row
><simpleAvgPx>101.7</simpleAvgPx><avgPx>101.644</avgPx><highPx>101.84</highPx><l
owPx>101.625</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>3</numExecTrades><totalValue>1524660</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>700000</medianFilledVolume><medianOrderedVolume>700000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.
285</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.217</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>56.75</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>46</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-0
4+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00<

Page 392



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
/tradeDate><table3><row><startTime>2019-11-06T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>102.37</price><volume>204740</volume><tradeTime>20
19-11-06T16:29:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.3374</refPx
></row></table3><table4><row><simpleAvgPx>102.37</simpleAvgPx><avgPx>102.37</avg
Px></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>409480</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</median
FilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.405</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>2.405</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><tabl
e3><row><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>103.6</price><volume>1450400</volume><tradeTime>2019-12-18T16:29:5
3.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>103.05805</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>CICFP 0 
PERP</name><identifier><ID>FR0000047805</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBXXPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><t
able3><row><startTime>2019-11-21T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>106.5</price><volume>713</volume><tradeTime>2019-11-21T14:30:58
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDa
te><table3><row><startTime>2019-12-16T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>104</price><volume>20</volume><tradeTime>2019-12-16T14:05:
11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>NFLX 4  7/8  
04/15/28</name><identifier><ID>US64110LAS51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDa
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te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>PG 1.9 
10/23/20</name><identifier><ID>US742718FA29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CBRFHG 5  1/8  
10/01/22</name><identifier><ID>XS1709347923</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table3><row><startTime>2019-10-31T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.8</price><volume>1008000</volume><tradeTime>2019-10-31T
09:37:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.41985</refPx></row><
/table3><table4><row><simpleAvgPx>100.375</simpleAvgPx><avgPx>100.375</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>2007500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFill
edVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>2</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>2</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>SCHW 5 
PERP</name><identifier><ID>US808513AR62</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>INEGRP 2  1/8  
11/15/25</name><identifier><ID>XS1577947440</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
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</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>4.076</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>4.076</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>GUARSR Float 
09/30/21</name><identifier><ID>XS1502535278</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DMMXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TAKKO 5  3/8  
11/15/23</name><identifier><ID>XS1710653137</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.33</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.33</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTi
me>2019-12-18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99
.125</price><volume>991250</volume><tradeTime>2019-12-18T15:24:10.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>2</tradingPlatform><refPx>99.19005</refPx></row></table3><table6><row><nu
mOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianOrderedVolume>630000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>33</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>33</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>ACAFP 2.8 
12/27/22</name><identifier><ID>FR0011357235</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table3><row><startTime>2019-12-05T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.3</price><volume>210102</volume><tradeTime>2019-12-05T1
0:06:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>108.060501</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T09:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>108.3</price><volume>10830
00</volume><tradeTime>2019-12-13T11:02:31.000000+00:00</tradeTime><tradingSystem
>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfor
m><refPx>107.9022</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
cs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>43</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>43</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>MERYFP 2 
11/03/27</name><identifier><ID>FR0013293362</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table3><row><startTime>2019-11-07T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>96.5</price><volume>482500</volume><tradeTime>2019-11-07T14
:55:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>96.917427</refPx></row></t
able3><table4><row><simpleAvgPx>96.333333</simpleAvgPx><avgPx>96.25</avgPx><high
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Px>96.5</highPx><lowPx>96</lowPx></row></table4><table6><row><numOrdRfq>3</numOr
dRfq><numExecTrades>3</numExecTrades><totalValue>1155000</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0.840333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.578<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39.666667</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>SPMIM 2  5/8  
01/07/25</name><identifier><ID>XS1711584430</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><row>
<startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>106</price><volume>530000</volume><tradeTime>2019-11-21T15:46:42.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>105.81975</refPx></row></table3><table4><r
ow><simpleAvgPx>106.05</simpleAvgPx><avgPx>106.05</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1060500
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrder
edVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.291</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.291</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>RENAUL 1  7/8  
11/08/22</name><identifier><ID>FR0013293883</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPCEGP 3 
10/31/23</name><identifier><ID>FR0011574375</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
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ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.281</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.281</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>19.001</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>19.001</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><r
ow><startTime>2019-11-19T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>109.9</price><volume>10990</volume><tradeTime>2019-11-19T09:32:29.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>38.248</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>38.248</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>F 2.343 
11/02/20</name><identifier><ID>US345397YS67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>UCGIM Float 
10/31/20</name><identifier><ID>IT0005056178</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table3><row><startTime>2019-10-08T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.62</price><volume>10062</volume><tradeTime>2019-10-08T1
5:46:59.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-10+00:00</tradeDate><table3><row><startTime>2019-10-10T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.5875</price><vo
lume>40235</volume><tradeTime>2019-10-10T15:45:59.000000+00:00</tradeTime></row>
</table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeD
ate><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>100.53</price><volume>90477</volume><tradeTime>2019-10-17
T15:49:58.000000+00:00</tradeTime></row></table3><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>90000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startTime>2019-10-23T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.52</price><vo
lume>30156</volume><tradeTime>2019-10-23T15:46:28.000000+00:00</tradeTime></row>
</table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeD
ate><table3><row><startTime>2019-10-31T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>100.5</price><volume>10050</volume><tradeTime>2019-10-31T
16:45:08.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00<
/tradeDate><table3><row><startTime>2019-11-06T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>100.48</price><volume>40192</volume><tradeTime>201
9-11-06T16:41:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
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le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-0
7+00:00</tradeDate><table3><row><startTime>2019-11-07T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>100.47</price><volume>20094</volume><trade
Time>2019-11-07T16:37:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-08+00:00</tradeDate><table3><row><startTime>2019-11-08T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>20094</volum
e><tradeTime>2019-11-08T16:39:15.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-11+00:00</tradeDate><table3><row><startTime>2019-11-11T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><volume>3014
1</volume><tradeTime>2019-11-11T16:33:43.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
></row></table3><table4><row><simpleAvgPx>100.55</simpleAvgPx><avgPx>100.6204</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numEx
ecTrades><totalValue>503102</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medi
anFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.47</price><
volume>10047</volume><tradeTime>2019-11-14T16:40:34.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime>20
19-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.46<
/price><volume>10046</volume><tradeTime>2019-11-18T16:38:28.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><star
tTime>2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>100.46</price><volume>10046</volume><tradeTime>2019-11-19T16:41:32.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><r
ow><startTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>100.45</price><volume>10045</volume><tradeTime>2019-11-26T16:40:58.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><t
able3><row><startTime>2019-11-27T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>100.45</price><volume>10045</volume><tradeTime>2019-11-27T16:37
:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</trad
eDate><table3><row><startTime>2019-11-29T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>100.45</price><volume>30135</volume><tradeTime>2019-11-
29T16:39:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:
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00</tradeDate><table3><row><startTime>2019-12-03T15:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>100.46</price><volume>10046</volume><tradeTime>
2019-12-03T16:43:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>100.44</price><volume>40176</volume><tr
adeTime>2019-12-04T16:38:37.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-06+00:00</tradeDate><table3><row><startTime>2019-12-06T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>100.45</price><volume>50225</vo
lume><tradeTime>2019-12-06T16:38:06.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform></ro
w></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.44</price><volume>1
0044</volume><tradeTime>2019-12-16T16:43:54.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</price><v
olume>50200</volume><tradeTime>2019-12-20T16:44:10.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table3><row><startTime>201
9-12-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.4</p
rice><volume>10040</volume><tradeTime>2019-12-23T16:35:51.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1
</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table3><row><startT
ime>2019-12-27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
00.39</price><volume>50195</volume><tradeTime>2019-12-27T16:37:01.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FURNA 4  1/2  
11/02/24</name><identifier><ID>XS1711989928</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFQCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CELG 2  3/4  
02/15/23</name><identifier><ID>US151020AX24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PM 2  1/2  
11/02/22</name><identifier><ID>US718172CD93</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CELG 3.45 
11/15/27</name><identifier><ID>US151020AY07</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INDYIJ 5  7/8  
11/09/24</name><identifier><ID>USY39694AA51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GM 3  1/2  
11/07/24</name><identifier><ID>US37045XCD66</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>FCFIN 7  1/4  
11/09/27</name><identifier><ID>XS1706923148</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GM 2.45 
11/06/20</name><identifier><ID>US37045XCB01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq
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>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>CSTM 4  1/4  
02/15/26</name><identifier><ID>XS1713568811</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><t
able3><row><startTime>2019-11-13T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>104.34</price><volume>104340</volume><tradeTime>2019-11-13T10:5
8:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>104.84135</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.5659999999999999</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>0.5659999999999999</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><st
artTime>2019-11-27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>104</price><volume>104000</volume><tradeTime>2019-11-27T16:12:53.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>104.5603</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:0
0</tradeDate><table3><row><startTime>2019-11-28T11:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>104.1</price><volume>104100</volume><tradeTime>2
019-11-28T12:16:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.56085</ref
Px></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>8.882999999999999</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>8.882999999999999</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>25.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>2
5.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>GM Float 
11/06/20</name><identifier><ID>US37045XCC83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BTWO Float 
11/14/22</name><identifier><ID>NO0010809932</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>Encavis 
AG</name><identifier><ID>DE0006095003</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>48090</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
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e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06
+00:00</tradeDate><table4><row><simpleAvgPx>8.9</simpleAvgPx><avgPx>8.9</avgPx><
/row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>3836816.7</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>215551.5</media
nFilledVolume><medianOrderedVolume>215551.5</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>NAV 6  5/8  
11/01/25</name><identifier><ID>USU6375FAE70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FRIGOG 7 
03/31/22</name><identifier><ID>XS1664209464</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>ERFFP 3  1/4  
PERP</name><identifier><ID>XS1716945586</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-15+00:00</tradeDate><table3><row><startTime>2019-10-15T11:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.34999999999999</pr
ice><volume>1081850</volume><tradeTime>2019-10-15T13:29:41.000000+00:00</tradeTi
me><refPx>98.00295</refPx></row></table3><table4><row><simpleAvgPx>98.2249999999
9999</simpleAvgPx><avgPx>98.22499999999999</avgPx></row></table4><table6><row><n
umOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2160950</total
Value><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>1100000</medianFilledVolume><medianOrderedVolu
me>1100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.585</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.585</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.66666
7</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T13:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>96.75</price><volume>290250</volu
me><tradeTime>2019-10-16T14:24:06.000000+00:00</tradeTime><refPx>97.66425</refPx
></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>7.775</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>7.775</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28.001</me
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anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28.001</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-17+00:00</tradeDate><table3><row><startTime>2019-10-17T09:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>93.3</price><volume>326550</volume
><tradeTime>2019-10-17T09:38:25.000000+00:00</tradeTime><refPx>93.6721</refPx></
row><row><startTime>2019-10-17T13:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>91.84</price><volume>91840</volume><tradeTime>2019-10-17T14:27:51
.000000+00:00</tradeTime><refPx>91.4316</refPx></row></table3><table4><row><simp
leAvgPx>93.13</simpleAvgPx><avgPx>93.46023700000001</avgPx><highPx>94.2</highPx>
<lowPx>90.5</lowPx></row></table4><table6><row><numOrdRfq>14</numOrdRfq><numExec
Trades>8</numExecTrades><totalValue>7897390</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>19.125</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-29+00:00</tradeDate><table3><row><startTime>2019-10-29T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>96.5</price><volume>193000</volume><t
radeTime>2019-10-29T15:45:33.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.0
8465</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.833</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.833</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>34</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>34</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><start
Time>2019-10-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
97.98999999999999</price><volume>293970</volume><tradeTime>2019-10-30T15:53:20.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>97.08114999999999</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>3.475</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>3.475</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T13:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>98.48999999999999</price><volum
e>98490</volume><tradeTime>2019-11-04T13:32:40.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>97.48739999999999</refPx></row></table3><table4><row><simpleAvgPx>
98.48999999999999</simpleAvgPx><avgPx>98.48999999999999</avgPx></row></table4><t
able6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2
95470</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
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Modify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolume><median
OrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>1.831</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>1.831</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>98.48999999999999</price><volume
>98490</volume><tradeTime>2019-11-06T10:23:20.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>97.72335</refPx></row><row><startTime>2019-11-06T13:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>98.73999999999999</price><volume>9
8740</volume><tradeTime>2019-11-06T14:34:52.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>97.73860000000001</refPx></row></table3><table4><row><simpleAvgPx>98.
276667</simpleAvgPx><avgPx>98.1075</avgPx><highPx>98.73999999999999</highPx><low
Px>97.59999999999999</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq>
<numExecTrades>3</numExecTrades><totalValue>392430</totalValue><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFi
lledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>5.134</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.693</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>14.333333</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>3.064</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.064</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><tabl
e3><row><startTime>2019-11-15T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>97.45</price><volume>487250</volume><tradeTime>2019-11-15T15:39:43
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>2</tradingPlatform><refPx>97.11245</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>2</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T09:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>97.3</price><volume>389200</volume><tr
adeTime>2019-11-19T09:46:36.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.08
495000000001</refPx></row></table3><table4><row><simpleAvgPx>97.2625</simpleAvgP
x><avgPx>97.226923</avgPx><highPx>97.34999999999999</highPx><lowPx>97.0999999999
9999</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4
</numExecTrades><totalValue>1263950</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3500
00</medianFilledVolume><medianOrderedVolume>350000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.16475</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.0205</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>53</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>53</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><st
artTime>2019-11-20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>97.25</price><volume>702145</volume><tradeTime>2019-11-20T14:28:57.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>2</tradingPlatform><refPx>96.8455</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
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row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-29+00:00</tradeDate><table3><row><startTime>2019-11-29T09:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>97.11</price><volume>194220<
/volume><tradeTime>2019-11-29T09:56:03.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>96.98654999999999</refPx></row><row><startTime>2019-11-29T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>96.56</price><volume>96560</volu
me><tradeTime>2019-11-29T16:04:22.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>96.9615</refPx></row></table3><table4><row><simpleAvgPx>96.83499999999999</simp
leAvgPx><avgPx>96.92666699999999</avgPx></row></table4><table6><row><numOrdRfq>2
</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>290780</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>150000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>11.6615</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1
1.6615</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-05+00:00</tradeDate><table4><row><simpleAvgPx>97.09999999999999
</simpleAvgPx><avgPx>97.13333299999999</avgPx></row></table4><table6><row><numOr
dRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1457000</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>750000</medianFilledVolume><medianOrderedVolume>50
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.87</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.87</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15.0005</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15.0005</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-1
2-10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.56</pric
e><volume>97560</volume><tradeTime>2019-12-10T10:01:45.000000+00:00</tradeTime><
tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</t
radingPlatform><refPx>97.37350000000001</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>3.961</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>3.961</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>ESMPLC 7 
09/21/22</name><identifier><ID>GB00BF0L7628</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARRFP 1  1/2  
01/17/33</name><identifier><ID>FR0013295722</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table3><row><startTime>2019-11-13T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>110.95</price><volume>221900</volume><tradeTime>2019-11-13T
15:38:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>109.9447</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.541</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.541</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>33</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>BNPP Float 
PERP</name><identifier><ID>FR0000140063</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBXXPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>115</price><volume>6785</volume><tradeTime>2019-10-01T15:38:46.
000000+00:00</tradeTime><refPx>113</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>59</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><row><startTime>2019-10
-03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.5</price
><volume>22300</volume><tradeTime>2019-10-03T12:57:10.000000+00:00</tradeTime><r
efPx>112.495</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>200</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-09+00:00</tradeDate><table4><row><simpleAvgPx>120</simpleAvgPx><avgPx>12
0</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>265680</totalValue><numOrdRfqCancelWithdraw>2</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1107</me
dianFilledVolume><medianOrderedVolume>1107</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>1107</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118.4872</price><volu
me>69315</volume><tradeTime>2019-10-11T15:44:16.000000+00:00</tradeTime><refPx>1
18.5</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>585</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
15+00:00</tradeDate><table3><row><startTime>2019-10-15T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>118.8</price><volume>24948</volume><trade
Time>2019-10-15T15:33:04.000000+00:00</tradeTime><refPx>116.5</refPx></row></tab
le3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>210</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><ta
ble3><row><startTime>2019-10-21T13:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>117.9</price><volume>27706</volume><tradeTime>2019-10-21T13:49:3
1.000000+00:00</tradeTime><refPx>115</refPx></row></table3><table6><row><numOrdR
fq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>235</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3><row><startTime>2019
-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>117</pric
e><volume>11700</volume><tradeTime>2019-10-31T16:27:46.000000+00:00</tradeTime><
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tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</t
radingPlatform><refPx>114.085</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><
table3><row><startTime>2019-11-06T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>117</price><volume>8073</volume><tradeTime>2019-11-06T16:37:10
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>116</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-14+00:00</tradeDate><table3><row><startTime>2019-11-14T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>115</price><volume>31050</volume><tradeT
ime>2019-11-14T16:46:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>115.5</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114</price><vol
ume>19950</volume><tradeTime>2019-11-18T16:30:29.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>113.755</refPx></row></table3><table4><row><simpleAvgPx>114.5</s
impleAvgPx><avgPx>114.586288</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>48470</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>211.5</medianFilledVolume><medianOrderedVolume>211.5</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table
3><row><startTime>2019-11-19T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>113.32</price><volume>113320</volume><tradeTime>2019-11-19T14:13:37
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>115.5</refPx></row><row><startTi
me>2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>11
4</price><volume>91200</volume><tradeTime>2019-11-19T15:56:56.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>113.4</refPx></row></table3><table4><row><simpleAvg
Px>113.66</simpleAvgPx><avgPx>113.622222</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>204520</totalVal
ue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianFilledVolume>900</medianFilledVolume><medianOrderedVolume>900<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDa
te><table3><row><startTime>2019-11-28T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>112</price><volume>9856</volume><tradeTime>2019-11-28T14:3
1:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>113.07</refPx></row><row><st
artTime>2019-11-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>115</price><volume>38065</volume><tradeTime>2019-11-28T16:41:22.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform><refPx>113.495</refPx></row></table3><table4><row><si
mpleAvgPx>113.5</simpleAvgPx><avgPx>114.369928</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>47921</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>209.5</medianFilledVolume><medianOrderedVolu
me>209.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00
</tradeDate><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>115</price><volume>108215</volume><tradeTime>2019
-11-29T15:01:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>115.25</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T13:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>118</price><volume>147
50</volume><tradeTime>2019-12-20T13:43:50.000000+00:00</tradeTime><tradingSystem
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>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfor
m><refPx>116.505</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>RXLFP 2  1/8  
06/15/25</name><identifier><ID>XS1716833352</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12
+00:00</tradeDate><table3><row><startTime>2019-12-12T09:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>101.9</price><volume>203800</volume><tradeT
ime>2019-12-12T10:04:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.16635
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.926</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>4.926</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>AAPL 2 
11/13/20</name><identifier><ID>US037833DJ68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM 2 
11/07/20</name><identifier><ID>IT0005056608</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table3><row><startTime>2019-11-11T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101</price><volume>50500</volume><tradeTime>2019-11-11T16:3
8:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>101.315399</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>101.45</price><volume>30435</
volume><tradeTime>2019-11-12T16:40:44.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><r
efPx>101.312202</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table3><row><s
tartTime>2019-11-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>101.1</price><volume>30330</volume><tradeTime>2019-11-28T16:40:56.000000+00:
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00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>101.221199</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+
00:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>101</price><volume>30300</volume><tradeTime>
2019-12-16T16:38:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.205147</r
efPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-1
7T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.28</price>
<volume>81024</volume><tradeTime>2019-12-17T16:35:51.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tra
dingPlatform><refPx>101.1903</refPx></row></table3><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>QDHA
IE 0 
11/21/22</name><identifier><ID>XS1716796641</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>
HKD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table3><row><startTime>2019-12-20T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.535</price><volume>2090700</volume><tradeTime>2019-12-2
0T15:41:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.787201</refPx></ro
w></table3><table4><row><simpleAvgPx>104.55</simpleAvgPx><avgPx>104.55</avgPx></
row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>4182000</totalValue><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFil
ledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>EBIUH 3  1/4  
11/14/22</name><identifier><ID>XS1716831570</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>FERSM 2.124 
PERP</name><identifier><ID>XS1716927766</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><t
able3><row><startTime>2019-12-16T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>98.125</price><volume>981250</volume><tradeTime>2019-12-16T14:0
3:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>97.76900000000001</refPx></r
ow></table3><table4><row><simpleAvgPx>97.97499999999999</simpleAvgPx><avgPx>97.9
7499999999999</avgPx><highPx>98.125</highPx><lowPx>97.90000000000001</lowPx></ro
w></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades>
<totalValue>2939250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFille
dVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.596</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>0.592</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>36.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>38</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>AN 3.8 
11/15/27</name><identifier><ID>US05329WAP77</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BNP 5  1/8  
PERP</name><identifier><ID>USF1R15XK771</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>POGLN 8  1/8  
11/14/22</name><identifier><ID>XS1711554102</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CMCRAV 6 
02/15/23</name><identifier><ID>XS1717576141</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>UPS 0  3/8  
11/15/23</name><identifier><ID>XS1718480327</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>AGFRNC 0  1/8  
11/15/23</name><identifier><ID>FR0013296373</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.4</price><volume>507000</volume><tradeTime>2019-11-29T1
4:02:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.53455</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>CCNORD 3.4 
12/22/26</name><identifier><ID>FR0012304442</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDat
e><table3><row><startTime>2019-12-31T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>111.05</price><volume>6329</volume><tradeTime>2019-12-31T12
:30:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>112.605095</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>SOCGEN 0  1/2  
01/13/23</name><identifier><ID>XS1718306050</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MOS 4.05 
11/15/27</name><identifier><ID>US61945CAG87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JNJ 2.9 
01/15/28</name><identifier><ID>US478160CK81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JNJ 2  5/8  
01/15/25</name><identifier><ID>US478160CJ19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>JNJ 
1.95 
11/10/20</name><identifier><ID>US478160CH52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BBVASM 6  1/8  
PERP</name><identifier><ID>US05946KAF84</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>NEXLN Float 
05/15/20</name><identifier><ID>XS1717202730</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2900000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>TITKGA 2  3/8  
11/16/24</name><identifier><ID>XS1716212243</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
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edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>HATAFI 5  1/4  
11/15/22</name><identifier><ID>XS1716821779</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>RACE 0  1/4  
01/16/21</name><identifier><ID>XS1720053229</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CCE Float 
11/16/21</name><identifier><ID>XS1717567587</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>QBEAU 5  1/4  
PERP</name><identifier><ID>XS1707749229</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>FIBRBZ 4 
01/14/25</name><identifier><ID>US31572UAG13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>DAIGR 2.3 
02/12/21</name><identifier><ID>USU2339CCV82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HATAFI Float 
11/15/22</name><identifier><ID>XS1716822231</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SABS
M 6  1/8  
PERP</name><identifier><ID>XS1720572848</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>CTXS 4  1/2  
12/01/27</name><identifier><ID>US177376AE06</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MATTER 4 
11/15/27</name><identifier><ID>XS1720690889</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>BTPS 0  1/4  
11/20/23</name><identifier><ID>IT0005312142</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TOYO
TA 0 
07/21/21</name><identifier><ID>XS1720639779</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
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e><table3><row><startTime>2019-11-12T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.32</price><volume>200640</volume><tradeTime>2019-11-12T
10:44:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.25905</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.522</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.522</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>BRITEL 1 
11/21/24</name><identifier><ID>XS1720922175</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CCNORD 4  1/4  
06/27/26</name><identifier><ID>FR0011781061</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-31+00:00</tradeDate><table3><row><startTime>2019-12-31T11:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>117.05</price><volume>46117</volu
me><tradeTime>2019-12-31T12:29:01.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>117.131203</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>SLB 2.2 
11/20/20</name><identifier><ID>USC82073AA25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VERISR 5  3/4  
12/01/23</name><identifier><ID>XS1720016531</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table3><row><startTime>2019-12-20T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.32</price><volume>103320</volume><tradeTime>2019-12-20T
14:35:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.34945</refPx></row><
/table3><table4><row><simpleAvgPx>103.345</simpleAvgPx><avgPx>103.345</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>206690</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilled
Volume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.6135</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.6135</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>57.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>57.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table3><row><startTime>2019-
12-30T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.986806
</price><volume>102986</volume><tradeTime>2019-12-30T10:59:24.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>103.30105</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
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eanTimeAcceptToExecSecs>4.371</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>4.371</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>BCHINA Float 
11/22/20</name><identifier><ID>XS1720540217</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GAZPRU 2  1/4  
11/22/24</name><identifier><ID>XS1721463500</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.55</price><volume>532750</volume><tradeTime>2019-12-10T
14:29:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.32395</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.307</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.307</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>34</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>ORSTED 1  1/2  
11/26/29</name><identifier><ID>XS1721760541</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GHLGRP 
4.3 
11/20/22</name><identifier><ID>BE0002297662</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NEPSJ 1  3/4  
11/23/24</name><identifier><ID>XS1722898431</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ORSTED 2  
1/4  
11/24/17</name><identifier><ID>XS1720192696</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
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e><table3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.635</price><volume>211270</volume><tradeTime>2019-10-18
T16:07:35.000000+00:00</tradeTime><refPx>105.65205</refPx></row></table3><table4
><row><simpleAvgPx>105.64</simpleAvgPx><avgPx>105.64</avgPx><highPx>105.645</hig
hPx><lowPx>105.635</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><n
umExecTrades>4</numExecTrades><totalValue>1056400</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFil
ledVolume>250000</medianFilledVolume><medianOrderedVolume>250000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.347</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.449</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>67.75</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>52.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate>
<table3><row><startTime>2019-10-21T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>105.542</price><volume>105542</volume><tradeTime>2019-10-21T1
7:05:11.000000+00:00</tradeTime><refPx>105.73845</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.536</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>2.536</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T13:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>104.8</price><volume>524000</volume><t
radeTime>2019-11-13T14:49:48.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.
8357</refPx></row><row><startTime>2019-11-13T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>104.8</price><volume>524000</volume><tradeTime>2019
-11-13T15:35:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.8415</refPx><
/row></table3><table4><row><simpleAvgPx>104.85</simpleAvgPx><avgPx>104.875</avgP
x><highPx>104.95</highPx><lowPx>104.8</lowPx></row></table4><table6><row><numOrd
Rfq>4</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>2097500</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>0.8175</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.8175</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.5</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18.5</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
14+00:00</tradeDate><table3><row><startTime>2019-11-14T13:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>104.6</price><volume>1046000</volume><tra
deTime>2019-11-14T14:34:22.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.73
795</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>201
9-11-20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.89</
price><volume>103890</volume><tradeTime>2019-11-20T09:42:11.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>1</tradingPlatform><refPx>104.2635</refPx></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>4.275</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>4.275</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>SBRYBK 6 
11/23/27</name><identifier><ID>XS1721760624</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
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nstrumentRtsTables><instrumentRtsTables><table2><name>CITADL 5  3/8  
01/17/23</name><identifier><ID>USU1569XAA38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>510000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>JIANYI 0  1/2  
11/24/20</name><identifier><ID>XS1716208647</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>JIANYI 3 
11/24/22</name><identifier><ID>XS1713594494</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ATSAV 4  3/4  
PERP</name><identifier><ID>XS1721410725</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>CVALIM 1 
04/18/20</name><identifier><ID>IT0005245995</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TKOFP 3 
11/27/23</name><identifier><ID>FR0013298890</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table3><row><startTime>2019-10-04T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.65</price><volume>213300</volume><tradeTime>2019-10-04T
12:00:32.000000+00:00</tradeTime><refPx>106.90965</refPx></row></table3><table4>
<row><simpleAvgPx>106.65</simpleAvgPx><avgPx>106.65</avgPx><highPx>106.65</highP
x><lowPx>106.65</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numE
xecTrades>3</numExecTrades><totalValue>959850</totalValue><numOrdRfqCancelWithdr
aw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>300000</medianFilledVolume><medianOrderedVolume>350000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><row><st
artTime>2019-10-07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>106.7</price><volume>1920600</volume><tradeTime>2019-10-07T09:50:38.000000+00
:00</tradeTime><refPx>106.9096</refPx></row></table3><table4><row><simpleAvgPx>1
06.833333</simpleAvgPx><avgPx>106.72</avgPx><highPx>106.9</highPx><lowPx>106.7</
lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numE
xecTrades><totalValue>2134400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</me
dianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAccep
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tToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T
13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.96</price><v
olume>529800</volume><tradeTime>2019-10-09T14:39:17.000000+00:00</tradeTime><ref
Px>105.83435</refPx></row></table3><table4><row><simpleAvgPx>105.96</simpleAvgPx
><avgPx>105.96</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numEx
ecTrades>2</numExecTrades><totalValue>1059600</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table3><row><st
artTime>2019-10-10T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>105.79</price><volume>846320</volume><tradeTime>2019-10-10T09:54:21.000000+00
:00</tradeTime><refPx>105.7374</refPx></row></table3><table4><row><simpleAvgPx>1
05.765</simpleAvgPx><avgPx>105.763529</avgPx></row></table4><table6><row><numOrd
Rfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1797980</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>850000</medianFilledVolume><medianOrderedVolume>900
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>5.6015</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>5.6015</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.666667</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T11:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>105.9</price><volume>317700</volume><t
radeTime>2019-10-11T12:58:56.000000+00:00</tradeTime><refPx>105.9086</refPx></ro
w></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T13:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>94
9500</volume><tradeTime>2019-10-14T15:28:14.000000+00:00</tradeTime><refPx>105.7
604</refPx></row></table3><table4><row><simpleAvgPx>105.5625</simpleAvgPx><avgPx
>105.553191</avgPx><highPx>105.75</highPx><lowPx>105.5</lowPx></row></table4><ta
ble6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>49
61000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>950000</medianFilledVolume><median
OrderedVolume>950000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>0.458</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>0.458</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>9</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>
2019-11-05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.9
5</price><volume>847600</volume><tradeTime>2019-11-05T14:08:59.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>105.63885</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>3.754</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>3.754</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+0
0:00</tradeDate><table4><row><simpleAvgPx>105.7625</simpleAvgPx><avgPx>105.74540
2</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>9199850</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4350000
</medianFilledVolume><medianOrderedVolume>5200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6375</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6375</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>84</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>89</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><star
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tTime>2019-11-26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>105.85</price><volume>1587750</volume><tradeTime>2019-11-26T12:08:21.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>2</tradingPlatform><refPx>105.59765</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+0
0:00</tradeDate><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>105.75</price><volume>423000</volume><tradeTi
me>2019-12-09T11:17:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.8961</
refPx></row><row><startTime>2019-12-09T11:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><simpleAvgExecutedPx>106.1</simpleAvgExecutedPx><totalValue>4244
00</totalValue></row></table3><table4><row><simpleAvgPx>105.925</simpleAvgPx><av
gPx>105.925</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecT
rades>2</numExecTrades><totalValue>847400</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolum
e>400000</medianFilledVolume><medianOrderedVolume>400000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.58
1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.581</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>TQLTHI 3  3/4  
11/28/22</name><identifier><ID>XS1669865591</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SBUX 2.2 
11/22/20</name><identifier><ID>US855244AL32</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>JACHOL Float 
06/30/21</name><identifier><ID>XS1689663851</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNER</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table3><row><startTime>2019-11-21T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>20</price><volume>111943</volume><tradeTime>2019-11-21T14:4
3:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform></row></table3><table4><row><simple
AvgPx>19.95</simpleAvgPx><avgPx>19.95</avgPx></row></table4><table6><row><numOrd
Rfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>223327.482</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>559718</medianFilledVolume><medianOrderedVolume>
559718</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>BPCEGP 1.65 
10/16/20</name><identifier><ID>FR0013005832</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CCAPGR 1  3/8  
11/28/22</name><identifier><ID>DE000A19SPK4</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFPGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
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e><table3><row><startTime>2019-10-11T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>91.75</price><volume>917500</volume><tradeTime>2019-10-11T1
4:35:38.000000+00:00</tradeTime><refPx>91.5578</refPx></row></table3><table4><ro
w><simpleAvgPx>91.5</simpleAvgPx><avgPx>91.5</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1830000</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVo
lume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>81</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>81</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00
:00</tradeDate><table3><row><startTime>2019-10-15T13:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>90.7</price><volume>272100</volume><tradeTime>
2019-10-15T14:07:25.000000+00:00</tradeTime><refPx>90.84999999999999</refPx></ro
w></table3><table4><row><simpleAvgPx>90.53749999999999</simpleAvgPx><avgPx>90.53
749999999999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>543225</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.3
02</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.302</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>23.5005</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>23.5005</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able3><row><startTime>2019-10-17T11:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>80</price><volume>800000</volume><tradeTime>2019-10-17T12:58:29
.000000+00:00</tradeTime><refPx>79.635231</refPx></row></table3><table4><row><si
mpleAvgPx>80.5</simpleAvgPx><avgPx>80.166667</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>962000</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolu
me>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.2695</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.2695</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24.5</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24.5</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23
+00:00</tradeDate><table3><row><startTime>2019-10-23T11:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>80</price><volume>320000</volume><tradeTime
>2019-10-23T11:41:59.000000+00:00</tradeTime><refPx>79.82465000000001</refPx></r
ow><row><startTime>2019-10-23T13:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>80</price><volume>320000</volume><tradeTime>2019-10-23T14:27:58.00
0000+00:00</tradeTime><refPx>79.82465000000001</refPx></row></table3><table4><ro
w><simpleAvgPx>80.02500000000001</simpleAvgPx><avgPx>79.961806</avgPx><highPx>80
.25</highPx><lowPx>79.875</lowPx></row></table4><table6><row><numOrdRfq>5</numOr
dRfq><numExecTrades>5</numExecTrades><totalValue>5757250</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0.09959999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.283</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30.4</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28
+00:00</tradeDate><table3><row><startTime>2019-10-28T09:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>80.34999999999999</price><volume>401750</vo
lume><tradeTime>2019-10-28T11:06:37.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>80.26870700000001</refPx></row></table3><table4><row><simpleAvgPx>80.175</sim
pleAvgPx><avgPx>80.175</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRf
q><numExecTrades>2</numExecTrades><totalValue>801750</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
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ecSecs>0.5695</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5695</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate>
<table3><row><startTime>2019-10-29T09:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>80.25</price><volume>160500</volume><tradeTime>2019-10-29T11:
26:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>80.4905</refPx></row></tabl
e3><table4><row><simpleAvgPx>80.375</simpleAvgPx><avgPx>80.375</avgPx></row></ta
ble4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><total
Value>321500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume>
<medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.556</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.556</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>27.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27.5</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-31+00:00</tradeDate><table3><row><startTime>2019-10-31T13:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80</price><volume>1
60000</volume><tradeTime>2019-10-31T14:57:48.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>80.25103</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.527</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.527</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><tabl
e3><row><startTime>2019-11-04T13:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>80.25</price><volume>80250</volume><tradeTime>2019-11-04T13:45:43.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>79.7345</refPx></row><row><startT
ime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleA
vgExecutedPx>80.25</simpleAvgExecutedPx><totalValue>80250</totalValue></row></ta
ble3><table4><row><simpleAvgPx>80.326667</simpleAvgPx><avgPx>80.326667</avgPx><h
ighPx>80.48</highPx><lowPx>80.25</lowPx></row></table4><table6><row><numOrdRfq>3
</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>240980</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>1.263333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.602</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.666667</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06
+00:00</tradeDate><table3><row><startTime>2019-11-06T11:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>80.45</price><volume>402250</volume><tradeT
ime>2019-11-06T13:17:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>79.778049
99999999</refPx></row><row><startTime>2019-11-06T13:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>80.25</price><volume>401250</volume><tradeTime>
2019-11-06T13:59:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>79.80065</ref
Px></row></table3><table4><row><simpleAvgPx>80.34999999999999</simpleAvgPx><avgP
x>80.34999999999999</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><
numExecTrades>2</numExecTrades><totalValue>803500</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFil
ledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>1.792</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.792</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table
3><row><startTime>2019-11-07T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>80.25</price><volume>80250</volume><tradeTime>2019-11-07T16:36:40.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>79.70535</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
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><table9><row><meanTimeAcceptToExecSecs>0.5629999999999999</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.5629999999999999</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>42</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq
>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>UNIIM 3  1/2  
11/29/27</name><identifier><ID>XS1725580622</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><tabl
e6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
OrderedVolume>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tr
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adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CREAL 9  
1/8  
PERP</name><identifier><ID>USP32457AB27</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFOPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BBDBCN 7  1/2  
12/01/24</name><identifier><ID>USC10602BF38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><t
able6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>136000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numO
rdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T11:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>97.59999999999999</price><volume>29
280</volume><tradeTime>2019-11-04T13:09:38.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>98.396378</refPx></row></table3><table6><row><numOrdRfq>6</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
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Modify><medianOrderedVolume>25000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>275000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianOrderedVolume>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3
><row><startTime>2019-12-10T11:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>103.9</price><volume>103900</volume><tradeTime>2019-12-10T13:05:28.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>103.39035</refPx></row><row><start
Time>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
103.94</price><volume>2078</volume><tradeTime>2019-12-10T16:13:19.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>103.39035</refPx></row></table3><table4><row><s
impleAvgPx>103.92</simpleAvgPx><avgPx>103.900784</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>105978.8
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>51000</medianFilledVolume><medianOrdere
dVolume>51000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>2.18</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>2.18</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-1
6T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.85</price>

Page 424



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
<volume>83880</volume><tradeTime>2019-12-16T14:09:02.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tra
dingPlatform><refPx>104.243042</refPx></row></table3><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>3.777</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.77
7</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</trade
Date><table3><row><startTime>2019-12-18T13:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>105.03</price><volume>210060</volume><tradeTime>2019-12-
18T14:02:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.703499</refPx></r
ow></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>2.918</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>2.918</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>NDASS 3  1/2  
PERP</name><identifier><ID>XS1725580465</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFXPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><t
able3><row><startTime>2019-10-23T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>100.5</price><volume>402000</volume><tradeTime>2019-10-23T13:54
:49.000000+00:00</tradeTime><refPx>100.6456</refPx></row></table3><table4><row><
simpleAvgPx>100.6</simpleAvgPx><avgPx>100.6</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>804800</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolum
e>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00
</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.871</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.871</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>SZUGR 1 
11/28/25</name><identifier><ID>XS1724873275</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CONSU
S 4 
11/29/22</name><identifier><ID>DE000A2G9H97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
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adeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDa
te><table3><row><startTime>2019-11-15T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>78.25</price><volume>313000</volume><tradeTime>2019-11-15T
14:43:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>79.124893</refPx></row><
/table3><table4><row><simpleAvgPx>77.625</simpleAvgPx><avgPx>77.625</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>621000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVo
lume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.526</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.526</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>19.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19.
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table
4><row><simpleAvgPx>99.25</simpleAvgPx><avgPx>99.5</avgPx></row></table4><table6
><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>597000
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrder
edVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.7975</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0.7975</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>3
1.5005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31.5005</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>SZIHL 3.95 
PERP</name><identifier><ID>XS1720499588</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ORSECH 3  5/8  
11/30/22</name><identifier><ID>XS1721764709</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RAFH
EI 6  3/8  
12/01/22</name><identifier><ID>XS1729059862</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
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ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00<
/tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tra
deDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>GGB 3  1/2  
01/30/23</name><identifier><ID>GR0114030555</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.535</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.535</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>94</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>94</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>TEWOOG 3.15 
12/01/20</name><identifier><ID>XS1725553736</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
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dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>F Float 
12/01/24</name><identifier><ID>XS1729872736</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>91.40000000000001</price><volume>91400</volume><tradeTime>2
019-10-15T12:26:43.000000+00:00</tradeTime><refPx>91.1605</refPx></row></table3>
<table4><row><simpleAvgPx>91.36</simpleAvgPx><avgPx>91.36</avgPx></row></table4>
<table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue
>182720</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medi
anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T09:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>91.75</price><volume>91750</volume>
<tradeTime>2019-12-04T10:55:51.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>91
.20350000000001</refPx></row></table3><table4><row><simpleAvgPx>91.6800000000000
1</simpleAvgPx><avgPx>91.68000000000001</avgPx></row></table4><table6><row><numO
rdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>183360</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>F Float 
12/01/21</name><identifier><ID>XS1729872652</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ETF
C 5.3 
PERP</name><identifier><ID>US269246BR45</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><t
able3><row><startTime>2019-10-11T11:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>96.5</price><volume>289500</volume><tradeTime>2019-10-11T13:24:
19.000000+00:00</tradeTime><refPx>95.41889999999999</refPx></row></table3><table
4><row><simpleAvgPx>96.40000000000001</simpleAvgPx><avgPx>96.40000000000001</avg
Px></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>578400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</median
FilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><
row><startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>98.55</price><volume>98550</volume><tradeTime>2019-12-10T15:07:11.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>98.459</refPx></row></table3><table4>
<row><simpleAvgPx>98.64</simpleAvgPx><avgPx>98.64</avgPx></row></table4><table6>
<row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>197280<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrdere
dVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11
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+00:00</tradeDate><table3><row><startTime>2019-12-11T13:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>98.55</price><volume>295650</volume><tradeT
ime>2019-12-11T14:40:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.0468</
refPx></row></table3><table4><row><simpleAvgPx>98.64</simpleAvgPx><avgPx>98.64</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>591840</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</med
ianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>MTNA 0.95 
01/17/23</name><identifier><ID>XS1730873731</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table3><row><startTime>2019-11-28T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.55</price><volume>502750</volume><tradeTime>2019-11-28T
11:57:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.39425</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.647</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.647</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>BMW 2  1/2  
12/06/21</name><identifier><ID>XS1730911689</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ANTOIL 9  3/4  
12/05/20</name><identifier><ID>XS1719264324</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>NESNVX 1 
06/11/21</name><identifier><ID>XS1730883961</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CEMEX 2  3/4  
12/05/24</name><identifier><ID>XS1731106347</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
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les><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>180000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><r
ow><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-30+00:00</tradeDate><table3><row><startTime>2019-12-30T11:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>102.61</price><volume>102610</
volume><tradeTime>2019-12-30T13:27:38.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><r
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efPx>102.51155</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
2.888</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.888</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HRRLET 1  5/8
 
12/05/22</name><identifier><ID>XS1725734872</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>FOSUNI 5  3/8  
12/05/20</name><identifier><ID>XS1728444131</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ADLERR 1  1/2  
12/06/21</name><identifier><ID>XS1731858392</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>18.809</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>18.809</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:
00</tradeDate><table3><row><startTime>2019-11-28T11:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>101</price><volume>202000</volume><tradeTime>20
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19-11-28T13:11:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.1687</refPx
></row></table3><table4><row><simpleAvgPx>101.025</simpleAvgPx><avgPx>101.025</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numEx
ecTrades><totalValue>404100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medi
anFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.611</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.611</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>30.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>30.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T09:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>102.05</price><volume>510250</
volume><tradeTime>2019-12-19T10:46:11.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><r
efPx>102.0638</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ADL
ERR 2  1/8  
02/06/24</name><identifier><ID>XS1731858715</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>MDMFP 0  1/8  
12/06/23</name><identifier><ID>FR0013300381</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUAB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table3><row><startTime>2019-11-14T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>42.87</price><volume>21861</volume><tradeTime>2019-11-14T11
:46:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>43.451889</refPx></row><ro
w><startTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>43</price><volume>10750</volume><tradeTime>2019-11-14T14:04:37.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>43.451889</refPx></row></table3><table4><r
ow><simpleAvgPx>42.935</simpleAvgPx><avgPx>42.912765</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3261
1.9852</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>37998</medianFilledVolume><median
OrderedVolume>37998</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>14.463</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>14.463</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.367
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.367</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>TELEFO 2  5/8  
PERP</name><identifier><ID>XS1731823255</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
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able3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>101.875</price><volume>407500</volume><tradeTime>2019-10-18T16:
17:36.000000+00:00</tradeTime><refPx>101.8992</refPx></row></table3><table4><row
><simpleAvgPx>101.88</simpleAvgPx><avgPx>101.88</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>815040</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedV
olume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.5965</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.5965</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>BABA 2.8 
06/06/23</name><identifier><ID>US01609WAS17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>BABA 3.4 
12/06/27</name><identifier><ID>US01609WAT99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CTCBON 5  1/4  
12/15/25</name><identifier><ID>XS1729972015</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>FARMIT Float 
06/05/20</name><identifier><ID>XS1731881964</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TCGLN 3  7/8  
07/15/23</name><identifier><ID>XS1733231663</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>ENGPRO 4 
12/07/22</name><identifier><ID>XS1731657141</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VACFP 2 
04/01/23</name><identifier><ID>FR0013299575</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>53</price><volume>53</volume><tradeTime>2019-10-03T14:57:02
.000000+00:00</tradeTime><refPx>52.506199</refPx></row></table3><table4><row><si
mpleAvgPx>53</simpleAvgPx><avgPx>53</avgPx></row></table4><table6><row><numOrdRf
q>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1113</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>1050</medianFilledVolume><medianOrderedVolume>1050</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><ta
ble4><row><simpleAvgPx>52.75</simpleAvgPx><avgPx>52.75</avgPx></row></table4><ta
ble6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>54
7.545</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>519</medianFilledVolume><medianOrd
eredVolume>519</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08
+00:00</tradeDate><table3><row><startTime>2019-11-08T15:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>52.4</price><volume>43725</volume><tradeTim
e>2019-11-08T16:53:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>52.95359</r
efPx></row></table3><table4><row><simpleAvgPx>52.525</simpleAvgPx><avgPx>52.525<
/avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</num
ExecTrades><totalValue>87658.9725</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>83445<
/medianFilledVolume><medianOrderedVolume>83445</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5605</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5605</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>32.5</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>32.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><sta
rtTime>2019-11-19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>53.99</price><volume>307</volume><tradeTime>2019-11-19T14:05:37.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>53.069012</refPx></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>5.834</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>5.834</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+
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00:00</tradeDate><table3><row><startTime>2019-11-22T13:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>54</price><volume>307</volume><tradeTime>201
9-11-22T14:46:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>53.16581</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>FERROV 0  7/8  
12/07/23</name><identifier><ID>XS1732400319</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>750000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.197</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.197<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BANVOR 8  1/4  
PERP</name><identifier><ID>USP1516SFH42</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ADAABB 4.45 
12/15/22</name><identifier><ID>USQ0102FAD70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>GSHIAV 1  7/8  
12/07/20</name><identifier><ID>XS1728622090</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DLGLN 4  3/4  
PERP</name><identifier><ID>XS1728036366</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
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6><table9><row><meanTimeAcceptToExecSecs>0.711</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.711</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.825
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.825</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>SCHW 2.65 
01/25/23</name><identifier><ID>US808513AT29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WSTP
2  3/4  
01/11/23</name><identifier><ID>US961214DS91</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PROGST 3  1/4  
12/15/24</name><identifier><ID>XS1733958927</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table4><row><simpleAvgPx>60
.55</simpleAvgPx><avgPx>60.55</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>363300</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.6415</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.641
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>CASSIM 4  1/4  
12/14/47</name><identifier><ID>XS1733289406</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi

Page 436



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
anOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>5<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.051</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>6.051</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>33.5</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>33.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>REITDU 5  1/8  
12/12/22</name><identifier><ID>XS1720817540</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TECPET 4  7/8  
12/12/22</name><identifier><ID>USP90187AE86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table3><row><startTime>2019-12-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>96.09999999999999</price><volume>91295</volume><tradeTime>2
019-12-03T14:44:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>96.68205</refP
x></row></table3><table4><row><simpleAvgPx>96.15000000000001</simpleAvgPx><avgPx
>96.175</avgPx><highPx>96.25</highPx><lowPx>96.09999999999999</lowPx></row></tab
le4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalV
alue>567432.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume
><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T13:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>96.3</price><volume>62595</vo
lume><tradeTime>2019-12-04T14:33:18.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>97.00324999999999</refPx></row></table3><table4><row><simpleAvgPx>96.40000000
000001</simpleAvgPx><avgPx>96.40000000000001</avgPx></row></table4><table6><row>
<numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>125320</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>65000</medianFilledVolume><medianOrderedVolum
e>65000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>PGB Float 
12/05/22</name><identifier><ID>PTOTVLOE0001</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.604</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.604</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
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</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>36</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>36</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><star
tTime>2019-11-15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>103.403</price><volume>1034030</volume><tradeTime>2019-11-15T09:36:19.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>103.3032</refPx></row></table3><table4><ro
w><simpleAvgPx>103.403</simpleAvgPx><avgPx>103.403</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>206806
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrd
eredVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>15.056</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>15.056</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>35</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T09:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume>1034000</
volume><tradeTime>2019-11-18T11:05:48.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><r
efPx>103.362099</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>DPWGR 0.05 
06/30/25</name><identifier><ID>DE000A2G87D4</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table4><row><simpleAvgPx>100.73</simpleAvgPx><avgPx>100.73</avgPx></row></tab
le4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>201460</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><
medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11
-18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.945</pri
ce><volume>203890</volume><tradeTime>2019-11-18T13:56:23.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>101.8837</refPx></row></table3><table4><row><simpleAvgPx
>101.96</simpleAvgPx><avgPx>101.96</avgPx></row></table4><table6><row><numOrdRfq
>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>407840</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDa
te><table3><row><startTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>102.05</price><volume>102050</volume><tradeTime>2019-11-26
T15:41:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.1138</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>5.226</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>5.226</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T13:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.46</price><volu
me>819680</volume><tradeTime>2019-12-11T15:21:33.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>102.45585</refPx></row></table3><table6><row><numOrdRfq>1</numOr
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dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>2.116</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.116</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-2
0+00:00</tradeDate><table3><row><startTime>2019-12-20T13:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>102.4</price><volume>204800</volume><trade
Time>2019-12-20T14:48:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.4711
</refPx></row></table3><table4><row><simpleAvgPx>102.425</simpleAvgPx><avgPx>102
.425</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>409700</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000
0</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>VW 1  1/4  
12/15/25</name><identifier><ID>XS1734548644</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CS Float 
08/22/22</name><identifier><ID>XS1396647106</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.02</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.02</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>PICSUR Float 
11/30/23</name><identifier><ID>XS1733942178</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>140000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.629</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.629</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>48</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>48</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</trad
eDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
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eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTime>2019-11-2
9T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.73999999999
999</price><volume>97740</volume><tradeTime>2019-11-29T15:23:14.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>97.66535</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>3.867</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>3.867</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:
00</tradeDate><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>97.2</price><volume>388800</volume><tradeTime>2
019-12-09T10:18:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.6797</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.895</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>7.895</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-1
2-11T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98</price><
volume>98000</volume><tradeTime>2019-12-11T13:10:07.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</trad
ingPlatform><refPx>97.78615000000001</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>GOLLBZ 7 
01/31/25</name><identifier><ID>USL4441RAA43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VW Float 
06/15/21</name><identifier><ID>XS1734547919</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>6
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>60</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>PICSUR 5  1/2  
11/30/24</name><identifier><ID>XS1713474754</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
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OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><tabl
e3><row><startTime>2019-10-10T09:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>95.90000000000001</price><volume>143850</volume><tradeTime>2019-10
-10T10:59:58.000000+00:00</tradeTime><refPx>95.6587</refPx></row><row><startTime
>2019-10-10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.5
</price><volume>337750</volume><tradeTime>2019-10-10T14:19:06.000000+00:00</trad
eTime><refPx>96.2646</refPx></row></table3><table4><row><simpleAvgPx>96.34999999
999999</simpleAvgPx><avgPx>96.425</avgPx><highPx>96.5</highPx><lowPx>95.90000000
000001</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades
>4</numExecTrades><totalValue>1157100</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>35
0000</medianFilledVolume><medianOrderedVolume>350000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.545</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.545</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>67</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>67</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</
tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3500
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startT
ime>2019-11-15T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
7</price><volume>485000</volume><tradeTime>2019-11-15T10:27:48.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>96.43055</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>22.563</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>22.563</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.756</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.756</medianTimeAcceptToExecSecs><meanTi
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meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-
11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.75</price>
<volume>977500</volume><tradeTime>2019-12-11T10:03:52.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tr
adingPlatform><refPx>98.00445000000001</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tra
deDate><table3><row><startTime>2019-12-12T09:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>98.15000000000001</price><volume>196300</volume><trade
Time>2019-12-12T09:52:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.97190
000000001</refPx></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><s
tartTime>2019-12-16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>98.538</price><volume>98538</volume><tradeTime>2019-12-16T16:56:56.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>98.54845</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>3.79</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>3.79</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-3
0+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>PVH 3  1/8  
12/15/27</name><identifier><ID>XS1734066811</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SCHENC 5  3/8  
06/15/23</name><identifier><ID>XS1735583095</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T11:30:00.000000
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+00:00</startTime><sizeRange>1</sizeRange><price>99.65000000000001</price><volum
e>249125</volume><tradeTime>2019-12-10T11:48:45.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingP
latform><refPx>99.8502</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3>
<row><startTime>2019-12-20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>101.375</price><volume>1013750</volume><tradeTime>2019-12-20T14:39:58
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>101.508</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-27+00:00</tradeDate><table3><row><startTime>2019-12-27T09:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>101.5</price><volume>507500</volume>
<tradeTime>2019-12-27T09:46:17.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>10
1.3383</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NEWCGB 8 
12/15/22</name><identifier><ID>XS1736257822</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>4.467</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>4.467</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T13:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>103.435</price><volume>103435</
volume><tradeTime>2019-12-20T14:41:28.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><r
efPx>103.48065</refPx></row></table3><table4><row><simpleAvgPx>103.46</simpleAvg
Px><avgPx>103.46</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><num
ExecTrades>2</numExecTrades><totalValue>206920</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>0.186</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.186</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>33</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>33</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>AACE 12 
12/15/22</name><identifier><ID>USU00452AD19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BID 
4  7/8  
12/15/25</name><identifier><ID>USU83574AC43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
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radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>ALPHSA 10 
12/19/22</name><identifier><ID>USP1000TAA53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>UCGIM 5  3/8  
PERP</name><identifier><ID>XS1739839998</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>1100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:
00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>3</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>650000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR

Page 444



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00
</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1350000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><tab
le6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>ORIEAS 4  3/8  
12/21/27</name><identifier><ID>XS1692177774</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ORIEAS 4  1/4  
PERP</name><identifier><ID>XS1692177857</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFNPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MAT 6  3/4  
12/31/25</name><identifier><ID>USU57619AB11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>112500</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>LAMON 4.8 
12/21/47</name><identifier><ID>XS1736887099</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXGB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ERSTBK Float 
09/30/26</name><identifier><ID>AT0000A1NKE2</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>JPM Float 
05/15/47</name><identifier><ID>US48123UAB08</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table3><row><startTime>2019-10-23T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>82.05</price><volume>328200</volume><tradeTime>2019-10-23T1
3:19:06.000000+00:00</tradeTime><refPx>82.665283</refPx></row></table3><table4><
row><simpleAvgPx>82.125</simpleAvgPx><avgPx>82.125</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>657000
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrder
edVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-2
4+00:00</tradeDate><table3><row><startTime>2019-10-24T11:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>82.05</price><volume>328200</volume><trade
Time>2019-10-24T13:12:51.000000+00:00</tradeTime><refPx>82.63258399999999</refPx
></row></table3><table4><row><simpleAvgPx>82.125</simpleAvgPx><avgPx>82.125</avg
Px></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>657000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</median
FilledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T1
3:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.65000000000001
</price><volume>250950</volume><tradeTime>2019-12-09T14:43:54.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>83.965553</refPx></row></table3><table4><row><simpl
eAvgPx>83.69</simpleAvgPx><avgPx>83.69</avgPx></row></table4><table6><row><numOr
dRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>502140</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>ICCREA Float 
06/18/25</name><identifier><ID>XS1246834169</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HRINT 6  1/4  
12/28/20</name><identifier><ID>XS1732658833</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM 1  1/2  
12/24/19</name><identifier><ID>IT0005059362</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table3><row><startTime>2019-11-06T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.07</price><volume>10007</volume><tradeTime>2019-11-06T1
6:35:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.087067</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>SANTAN 1 
PERP</name><identifier><ID>ES0213900220</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>105000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BANCAR 
5 
12/22/22</name><identifier><ID>XS1734886887</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GKSGR 3 
10/26/22</name><identifier><ID>DE000A2GSM75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HVB 8.741 
06/30/31</name><identifier><ID>US404398AA77</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EXPE
3.8 
02/15/28</name><identifier><ID>US30212PAP09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ODEBRE 6.35 
12/01/21</name><identifier><ID>USG67106AB35</ID><IDType>ISIN</IDType></identifie

Page 447



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
r><classification><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ODEB
RE 6.72 
12/01/22</name><identifier><ID>USG6711KAC92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GM 3  1/4  
01/05/23</name><identifier><ID>US37045XCF15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GM 
3.85 
01/05/28</name><identifier><ID>US37045XCG97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GM Float 
01/05/23</name><identifier><ID>US37045XCE40</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>JPM 0 
01/11/21</name><identifier><ID>XS1748457352</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ODEBRE 7.35 
12/01/26</name><identifier><ID>USG67106AC18</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MLFP 0 
11/10/23</name><identifier><ID>FR0013309184</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table3><row><startTime>2019-12-23T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>95.79000000000001</price><volume>383160</volume><tradeTime>

Page 448



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
2019-12-23T15:22:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>95.8050000000
0001</refPx></row></table3><table4><row><simpleAvgPx>95.77500000000001</simpleAv
gPx><avgPx>95.77500000000001</avgPx></row></table4><table6><row><numOrdRfq>2</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>766200</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>400000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LB 5 
1/4  
02/01/28</name><identifier><ID>US501797AN49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>60000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>BPCEGP 2  3/4  
01/11/23</name><identifier><ID>US05578BAA44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CLNXSM 1  1/2  
01/16/26</name><identifier><ID>XS1750026186</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>132.555</price><volume>132555</v
olume><tradeTime>2019-11-04T16:18:09.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><re
fPx>132.4451</refPx></row></table3><table4><row><simpleAvgPx>132.54</simpleAvgPx
><avgPx>132.54</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numEx
ecTrades>2</numExecTrades><totalValue>265080</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>ENELIM 1  1/8  
09/16/26</name><identifier><ID>XS1750986744</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABIBB Float 
04/15/24</name><identifier><ID>BE6301509012</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.25</price><volume>300750</volume><tradeTime>2019-10-03T
11:27:42.000000+00:00</tradeTime><refPx>100.0145</refPx></row></table3><table4><
row><simpleAvgPx>100.1525</simpleAvgPx><avgPx>100.1525</avgPx></row></table4><ta
ble6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60
0915</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianO
rderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>SHIZBK Float 
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01/25/23</name><identifier><ID>XS1744326940</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table4><row><simpleAvgPx>95.37</simpleAvgPx><avgPx>95.37</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>381480</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><me
dianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>TSKBTI 5  1/2  
01/16/23</name><identifier><ID>XS1750996206</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>COGARD 5  1/8  
01/17/25</name><identifier><ID>XS1750118462</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>PUMAFN 5 
01/24/26</name><identifier><ID>XS1751117604</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDa
te><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SUM
IBK 3.102 
01/17/23</name><identifier><ID>US86562MAX83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SPSNSW 0.325 
01/16/25</name><identifier><ID>CH0397642775</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNDB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table3><row><startTime>2019-10-25T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.765</price><volume>320295</volume><tradeTime>2019-10-25
T14:42:47.000000+00:00</tradeTime><refPx>106.534798</refPx></row></table3><table
4><row><simpleAvgPx>106.75</simpleAvgPx><avgPx>106.75</avgPx></row></table4><tab
le6><row><numOrdRfq>8</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>640
500</totalValue><numOrdRfqCancelWithdraw>4</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOr
deredVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
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1-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>107.225</price><volume>268062</volume><
tradeTime>2019-11-04T16:18:33.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>106
.592201</refPx></row></table3><table4><row><simpleAvgPx>107.21</simpleAvgPx><avg
Px>107.21</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTra
des>2</numExecTrades><totalValue>536050</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>
250000</medianFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTim
e>2019-11-25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108
.165</price><volume>216330</volume><tradeTime>2019-11-25T12:05:27.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>108.166901</refPx></row></table3><table4><row><
simpleAvgPx>108.15</simpleAvgPx><avgPx>108.15</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>432600</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVol
ume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:
00</tradeDate><table3><row><startTime>2019-11-26T09:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>108.395</price><volume>325185</volume><tradeTim
e>2019-11-26T11:06:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>108.4095</r
efPx></row></table3><table4><row><simpleAvgPx>108.38</simpleAvgPx><avgPx>108.38<
/avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</num
ExecTrades><totalValue>650280</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</me
dianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>ARNDTN 2  1/8  
PERP</name><identifier><ID>XS1752984440</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>1.354</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.354</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ENGIFP 1  3/8  
PERP</name><identifier><ID>FR0013310505</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFOPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
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ateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SA
BSM 0.65 
03/05/20</name><identifier><ID>ES03138602P1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CBB 8 
10/15/25</name><identifier><ID>USU1490AAA70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MONTE 5  3/8  
01/18/28</name><identifier><ID>XS1752894292</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VAL 7  3/4  
02/01/26</name><identifier><ID>US91889DAE67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RDEDOR 4.95 
01/17/28</name><identifier><ID>USL7915RAA43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TENCNT 3.595 
01/19/28</name><identifier><ID>US88032XAG97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TENCNT 2.985 
01/19/23</name><identifier><ID>US88032WAE66</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table3><row><startTime>2019-11-21T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.75</price><volume>284900</volume><tradeTime>2019-11-21T
12:49:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.48035</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>1.154</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>1.154</medianTimeAcceptToExecSecs><meanTimeReques
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tToQuoteSecs>16.001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16
.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>TENCNT Float 
01/19/23</name><identifier><ID>US88032XAJ37</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TNEMAK 4  3/4  
01/23/25</name><identifier><ID>USP71340AC09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AVGO 2  3/8  
01/15/20</name><identifier><ID>US11134LAB53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AVGO 3  5/8  
01/15/24</name><identifier><ID>US11134LAF67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>ISLBAN 1  1/8  
01/19/24</name><identifier><ID>XS1755108344</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LAMON 4.8 
01/18/48</name><identifier><ID>XS1751476679</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXEB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BNP Float 
01/19/23</name><identifier><ID>XS1756434194</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SOCGEN 1  1/8  
01/23/25</name><identifier><ID>FR0013311503</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SUNOTG 3  3/4  
01/23/23</name><identifier><ID>XS1748392559</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>RBIAV 4  1/2  
PERP</name><identifier><ID>XS1756703275</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><t
able3><row><startTime>2019-12-11T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>96.34999999999999</price><volume>192700</volume><tradeTime>2019
-12-11T10:43:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>95.87165</refPx><
/row></table3><table4><row><simpleAvgPx>96.316667</simpleAvgPx><avgPx>96.3</avgP
x><highPx>96.34999999999999</highPx><lowPx>96.25</lowPx></row></table4><table6><
row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>770400</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>SMTPLN 2 
01/31/25</name><identifier><ID>XS1757821688</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>120000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>C 
3.142 
01/24/23</name><identifier><ID>US172967LV16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SELNSW Float 
02/01/24</name><identifier><ID>XS1756359045</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
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RtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrder
edVolume>325000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>TOL 4.35 
02/15/28</name><identifier><ID>US88947EAT73</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HESLAN 2 
06/24/25</name><identifier><ID>DE000HLB13N1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RALFP 3  1/4  
02/08/24</name><identifier><ID>CH0398013778</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNDB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table
3><row><startTime>2019-12-09T11:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>21</price><volume>45150</volume><tradeTime>2019-12-09T13:02:42.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>2</tradingPlatform><refPx>25.843708</refPx></row></table3><tabl
e4><row><simpleAvgPx>21.1</simpleAvgPx><avgPx>21.1</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>90730<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>215000</medianFilledVolume><medianOrdere
dVolume>215000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>1.4005</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>1.4005</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>15
.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15.5</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>MTNLN 6  3/4  
01/31/23</name><identifier><ID>XS1756324411</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table3><row><startTime>2019-11-25T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>92.23999999999999</price><volume>92240</volume><tradeTime>2
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019-11-25T15:57:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>92.55865</refP
x></row></table3><table4><row><simpleAvgPx>92.25</simpleAvgPx><avgPx>92.25</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>184500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianF
illedVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6455</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>0.6455</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>1049.0005</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>1049.0005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>GEELY 3  5/8  
01/25/23</name><identifier><ID>XS1755436190</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
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mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>MS 3  1/8  
01/23/23</name><identifier><ID>US61744YAN85</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPL 6  3/8  
01/22/78</name><identifier><ID>US118230AS00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVQGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HKJHCC 4.7 
01/24/21</name><identifier><ID>XS1751788727</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TATAIN 5.45 
01/24/28</name><identifier><ID>XS1753595328</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TATAIN 4.45 
07/24/23</name><identifier><ID>XS1753594198</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GS Float 
02/23/23</name><identifier><ID>US38141GWU48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FCFIN 6 
01/25/23</name><identifier><ID>XS1711581337</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MUFG 0.68 
01/26/23</name><identifier><ID>XS1758752635</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.82</price><volume>203640</volume><tradeTime>2019-11-05T
14:41:54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.66065</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>PETKM 5  7/8  
01/26/23</name><identifier><ID>XS1747548532</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SEL
NSW 5  7/8  
02/01/24</name><identifier><ID>XS1756356371</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table3><row><startTime>2019-10-04T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.625</price><volume>259062</volume><tradeTime>2019-10-04
T15:18:54.000000+00:00</tradeTime><refPx>103.5346</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</trad
eDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table3><r
ow><startTime>2019-11-08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>101.14</price><volume>303420</volume><tradeTime>2019-11-08T14:36:49.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
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><tradingPlatform>2</tradingPlatform><refPx>101.2099</refPx></row></table3><tabl
e4><row><simpleAvgPx>101.15</simpleAvgPx><avgPx>101.15</avgPx></row></table4><ta
ble6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60
6900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianO
rderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.805</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.805</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>37.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37.5</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table3><row><start
Time>2019-11-19T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
101</price><volume>505000</volume><tradeTime>2019-11-19T11:32:55.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>2</tradingPlatform><refPx>101.0546</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row>
<numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table3><row><startTime>2019-12-20T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.06</price><volume>103060</volume><tradeTime>2019-12-20T
10:41:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.1201</refPx></row></
table3><table4><row><simpleAvgPx>103.28</simpleAvgPx><avgPx>103.28</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>206560</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVol
ume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.191</meanTimeAcceptToExecSe
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cs><medianTimeAcceptToExecSecs>0.191</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>SELNSW 5  7/8  
02/01/24</name><identifier><ID>XS1756227309</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>175000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>IKB 4 
01/31/28</name><identifier><ID>DE000A2GSG24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACAFP 2  5/8  
01/29/48</name><identifier><ID>FR0013312154</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
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nstrumentRtsTables><instrumentRtsTables><table2><name>TMUS 4  3/4  
02/01/28</name><identifier><ID>US87264AAV70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PGILLN 1 
01/26/21</name><identifier><ID>XS1759275578</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table3><row><startTime>2019-11-28T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>122.8</price><volume>245600</volume><tradeTime>2019-11-28T1
6:07:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>121.798401</refPx></row><
/table3><table4><row><simpleAvgPx>122.82</simpleAvgPx><avgPx>122.82</avgPx></row
></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>491280</totalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVo
lume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>IEP 6  3/8  
12/15/25</name><identifier><ID>US451102BQ92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OC 4.4 
01/30/48</name><identifier><ID>US690742AH44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MEDCIJ 6  3/4  
01/30/25</name><identifier><ID>USY59505AA82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ISPIM 4  1/2  
01/22/28</name><identifier><ID>XS1751479426</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GCLNE 7.1 
01/30/21</name><identifier><ID>XS1746281226</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ESSGR 3  3/4  
01/26/21</name><identifier><ID>DE000A2G87E2</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUDB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T13:30:00.000000+00:00</startTime><sizeRange
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>1</sizeRange><simpleAvgExecutedPx>101.9</simpleAvgExecutedPx><totalValue>30570<
/totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.11</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.11</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table3><row><startTime
>2019-10-16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.
84</price><volume>50920</volume><tradeTime>2019-10-16T13:55:52.000000+00:00</tra
deTime><refPx>100.5271</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><ro
w><startTime>2019-12-04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>101.4</price><volume>202800</volume><tradeTime>2019-12-04T09:45:06.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>2</tradingPlatform><refPx>101.664902</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>3.628</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>3.628</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>8.442</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.442</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>UBS 5 
PERP</name><identifier><ID>CH0400441280</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVGQB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>320000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SOCIIJ 
8  3/8  
01/31/23</name><identifier><ID>USY8078LAA45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HANKTI 3  1/2  
01/30/23</name><identifier><ID>XS1760764966</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
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6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>POSEDF 0 
02/01/25</name><identifier><ID>XS1759625491</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNDR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table4><row><simpleAvgPx>101.17</simpleAvgPx><avgPx>101.17</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>607020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><
medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>NATURA 5  3/8  
02/01/23</name><identifier><ID>USP7088CTF33</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ERAFP 5.1 
05/28/26</name><identifier><ID>FR0011926252</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>97</price><volume>97000</volume><tradeTime>2019-10-02T15:01
:09.000000+00:00</tradeTime><refPx>99.22260300000001</refPx></row></table3><tabl
e4><row><simpleAvgPx>97.5</simpleAvgPx><avgPx>97.5</avgPx></row></table4><table6
><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>195000
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrder
edVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.011</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.011</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-27+00:00</tradeDate><table3><row><startTime>2019-11-27T09:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>98.5</price><volume>98500</volume><
tradeTime>2019-11-27T09:35:02.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>98.
511139</refPx></row></table3><table4><row><simpleAvgPx>98.3</simpleAvgPx><avgPx>
98.3</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>196600</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000
0</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5155</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5155</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>30.0005</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>30.0005</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UBIFP 
1.289 
01/30/23</name><identifier><ID>FR0013313186</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table4><row><simpleAvgPx>100.692857</simpleAvgPx><avgPx>100.75082</avgPx><hig
hPx>101.4</highPx><lowPx>100.3</lowPx></row></table4><table6><row><numOrdRfq>9</
numOrdRfq><numExecTrades>7</numExecTrades><totalValue>12291600</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>1800000</medianFilledVolume><medianOrderedVolume>2000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.6</meanTimeRequestToQuot
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eSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeD
ate><table3><row><startTime>2019-12-18T09:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>102</price><volume>1020000</volume><tradeTime>2019-12-18T
11:01:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.00555</refPx></row><
row><startTime>2019-12-18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>102.15</price><volume>1225800</volume><tradeTime>2019-12-18T14:18:20.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>102.0024</refPx></row></table3><ta
ble4><row><simpleAvgPx>102.07</simpleAvgPx><avgPx>102.077778</avgPx><highPx>102.
15</highPx><lowPx>102</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq
><numExecTrades>3</numExecTrades><totalValue>2756100</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>7.703</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.703</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><t
able3><row><startTime>2019-12-19T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>101.91</price><volume>509550</volume><tradeTime>2019-12-19T10:3
2:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>101.99965</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>3.509</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>3.509</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>CCBGBB 3  5/8  
PERP</name><identifier><ID>BE0002582600</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVQQR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><t
able3><row><startTime>2019-12-04T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>94.25</price><volume>188500</volume><tradeTime>2019-12-04T14:23
:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>93.87990000000001</refPx></ro
w></table3><table4><row><simpleAvgPx>94.25</simpleAvgPx><avgPx>94.25</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>377000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledV
olume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T13:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.40000000000001</price
><volume>192800</volume><tradeTime>2019-12-16T14:44:30.000000+00:00</tradeTime><
tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</t
radingPlatform><refPx>96.35854999999999</refPx></row></table3><table4><row><simp
leAvgPx>96.7625</simpleAvgPx><avgPx>96.7625</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>387050</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>AGUSAN 6  5/8  
02/01/23</name><identifier><ID>XS1763161012</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PETBRA 5  3/4  
02/01/29</name><identifier><ID>US71647NAZ24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ALFARU 6.95 
PERP</name><identifier><ID>XS1760786340</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DAFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>NDXGR 6  1/2  
02/01/23</name><identifier><ID>XS1713474168</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>275000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T09
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.532</price><vo
lume>103532</volume><tradeTime>2019-10-09T11:02:41.000000+00:00</tradeTime><refP
x>103.6663</refPx></row><row><startTime>2019-10-09T11:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>104.5</price><volume>104500</volume><tradeTim
e>2019-10-09T12:04:02.000000+00:00</tradeTime><refPx>103.6663</refPx></row></tab
le3><table4><row><simpleAvgPx>104.010667</simpleAvgPx><avgPx>104.002667</avgPx><
highPx>104.5</highPx><lowPx>103.532</lowPx></row></table4><table6><row><numOrdRf
q>4</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1248032</totalValue><
numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>55000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>5.0485</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>5.0485</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>11</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>11</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-15+00:00</tradeDate><table3><row><startTime>2019-10-15T13:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume
>517500</volume><tradeTime>2019-10-15T13:33:59.000000+00:00</tradeTime><refPx>10
3.5482</refPx></row></table3><table4><row><simpleAvgPx>103.5</simpleAvgPx><avgPx
>103.5</avgPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>1035000</totalValue><numOrdRfqCancelWithdraw>3</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50
0000</medianFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table3><row><startTime>
2019-10-16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.3
69</price><volume>103369</volume><tradeTime>2019-10-16T14:17:33.000000+00:00</tr
adeTime><refPx>103.5774</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>3.105</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.105</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
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TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><r
ow><startTime>2019-10-18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>103.9</price><volume>415600</volume><tradeTime>2019-10-18T10:55:39.0000
00+00:00</tradeTime><refPx>103.5244</refPx></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-06+00:00</tradeDate><table4><row><simpleAvgPx>103.5</simpleAvgPx><avgPx
>103.5</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>4140000</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20
00000</medianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>50.5</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>50.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-26+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
CCNORD 2  3/4  
04/27/27</name><identifier><ID>FR0012616894</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDat
e><table3><row><startTime>2019-12-31T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>107.05</price><volume>52454</volume><tradeTime>2019-12-31T1
2:31:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>108.587799</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>YESIN 3  3/4  
02/06/23</name><identifier><ID>XS1756056229</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>
2019-12-17T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.34
999999999999</price><volume>168700</volume><tradeTime>2019-12-17T10:10:19.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>83.71535</refPx></row></table3><table4>
<row><simpleAvgPx>84.22499999999999</simpleAvgPx><avgPx>84.22499999999999</avgPx
></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>336900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFi
lledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>CARRAR 3  1/2  
01/31/25</name><identifier><ID>XS1747134564</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BURLN 6  1/8  
08/12/25</name><identifier><ID>XS1756325228</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><ta
ble6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>11000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-2
3+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>WDC 4  3/4  
02/15/26</name><identifier><ID>US958102AM75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table

Page 467



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EVE
RRE 4  1/4  
02/14/23</name><identifier><ID>XS1767800961</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>
HKD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table4><row><simpleAvgPx>91.44</simpleAvgPx><avgPx>91.44</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>5486400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume><
medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>SISIM 1  5/8  
02/08/28</name><identifier><ID>XS1765875718</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALPHOL 6 
05/22/17</name><identifier><ID>AT0000A0V834</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PSGSM 1 
02/08/23</name><identifier><ID>XS1759603761</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F Float 
12/07/22</name><identifier><ID>XS1767930826</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IBM 3 
02/06/23</name><identifier><ID>US44932HAH66</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EPD 5  3/8  
02/15/78</name><identifier><ID>US29379VBR33</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>OII 6 
02/01/28</name><identifier><ID>US675232AB89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PEMEX 5.35 
02/12/28</name><identifier><ID>USP78625DD22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALGSCO 6  1/2  
02/15/23</name><identifier><ID>XS1767052050</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table3><row><startTime>2019-11-08T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.98999999999999</price><volume>249975</volume><tradeTime>
2019-11-08T14:08:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.99605</ref
Px></row></table3><table4><row><simpleAvgPx>100</simpleAvgPx><avgPx>100</avgPx><
/row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>500000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFill
edVolume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6125</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>0.6125</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>87.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>87.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>CENEXP Float 
02/15/22</name><identifier><ID>XS1758711441</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BANSAF 4  1/8  
02/08/23</name><identifier><ID>US05964TAQ22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BEVL
UX 1  3/4  
02/09/23</name><identifier><ID>XS1767050351</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GRNL
GR 5.9 
02/12/23</name><identifier><ID>XS1760383577</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
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table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>KMEAGR 6  3/4  
02/01/23</name><identifier><ID>XS1756722069</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDa
te><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ISR
ELE 4  1/4  
08/14/28</name><identifier><ID>IL0060002446</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CAF 1  1/8  
02/13/25</name><identifier><ID>XS1770927629</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table3><row><startTime>2019-10-08T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.2</price><volume>119928</volume><tradeTime>2019-10-08T1
0:31:13.000000+00:00</tradeTime><refPx>105.03025</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>53</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>53</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>HOG 3.35 
02/15/23</name><identifier><ID>USU24652AM81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CRBKMO 5.55 
02/14/23</name><identifier><ID>XS1759801720</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW

Page 470



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AVGO 
2.65 
01/15/23</name><identifier><ID>US11134LAM19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AVGO 2.2 
01/15/21</name><identifier><ID>US11134LAK52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DBHNGR 1  5/8  
08/16/33</name><identifier><ID>XS1772374770</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ELISGP 2  7/8  
02/15/26</name><identifier><ID>FR0013318102</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table
3><row><startTime>2019-10-18T09:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>109.7</price><volume>109700</volume><tradeTime>2019-10-18T09:32:52.
000000+00:00</tradeTime><refPx>110.0382</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EL
ISGP 1  7/8  
02/15/23</name><identifier><ID>FR0013318094</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:0
0</tradeDate><table3><row><startTime>2019-12-18T15:30:00.000000+00:00</startTime
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><sizeRange>1</sizeRange><simpleAvgExecutedPx>104.3</simpleAvgExecutedPx><totalV
alue>521500</totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.608</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.608</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CSNABZ 7 
5/8  
02/13/23</name><identifier><ID>USL21779AC45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NOGLN 7 
02/16/25</name><identifier><ID>USN64884AD67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GERSP 9
02/14/23</name><identifier><ID>XS1748381354</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GLBL 6  1/8  
03/01/26</name><identifier><ID>USU8812UAC54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CRESAR 6  1/2  
02/16/23</name><identifier><ID>ARCRES560064</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>EGYPT 6.588 
02/21/28</name><identifier><ID>XS1775618439</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table3><row><startTime>2019-11-06T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.6</price><volume>513000</volume><tradeTime>2019-11-06T1
0:35:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.3871</refPx></row><ro
w><startTime>2019-11-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>102.8</price><volume>514000</volume><tradeTime>2019-11-06T16:06:03.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>2</tradingPlatform><refPx>102.41115</refPx></row></table3><table
4><row><simpleAvgPx>102.7</simpleAvgPx><avgPx>102.7</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>10270
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrd
eredVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.578</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>0.578</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
2.001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22.001</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>EXOIM 3  1/8  
02/15/38</name><identifier><ID>XS1773636771</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SIXT 1  1/2  
02/21/24</name><identifier><ID>DE000A2G9HU0</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACRED 0.55 
03/02/23</name><identifier><ID>CH0401956831</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DAIGR 3.35 
02/22/23</name><identifier><ID>USU2339CCZ96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MERYFP 1.8 
02/27/26</name><identifier><ID>FR0013320249</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ALDFP
Float 
02/26/21</name><identifier><ID>XS1782508508</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CGGFP Float 
02/21/24</name><identifier><ID>XS1768718733</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WES 4  1/2  
03/01/28</name><identifier><ID>US958254AH78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WES 5.3 
03/01/48</name><identifier><ID>US958254AJ35</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBSAV 5  1/2  
PERP</name><identifier><ID>XS1785474294</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ENCSM 1  1/4  
03/05/23</name><identifier><ID>XS1783932863</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table4><row><simpleAvgPx>94.625</simpleAvgPx><avgPx>94.625</avgPx></row></tab
le4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>4542000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2400000</medianFilledVolume
><medianOrderedVolume>2400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>87</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>87</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-10+00:00</tradeDate><table3><row><startTime>2019-10-10T09:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>94.5</price><volume>567000</v
olume><tradeTime>2019-10-10T10:41:12.000000+00:00</tradeTime><refPx>94.342422</r
efPx></row></table3><table4><row><simpleAvgPx>94.25</simpleAvgPx><avgPx>94.25</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numEx
ecTrades><totalValue>1131000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>600000</med
ianFilledVolume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.467</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.467</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>47</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>47</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table3><row><startTime>20
19-10-17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>94.3</p
rice><volume>565800</volume><tradeTime>2019-10-17T14:48:07.000000+00:00</tradeTi
me><refPx>94.745277</refPx></row></table3><table4><row><simpleAvgPx>94.55</simpl
eAvgPx><avgPx>94.55</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><
numExecTrades>2</numExecTrades><totalValue>1134600</totalValue><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFi
lledVolume>600000</medianFilledVolume><medianOrderedVolume>600000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><ro
w><startTime>2019-11-22T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>95</price><volume>760000</volume><tradeTime>2019-11-22T13:37:36.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>2</tradingPlatform><refPx>94.640106</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.552</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.552</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>108<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>108</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-25+00:00</tradeDate><table3><row><startTime>2019-11-25T13:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>95</simpleAvgExecute
dPx><totalValue>2090000</totalValue></row></table3><table4><row><simpleAvgPx>94.
966667</simpleAvgPx><avgPx>94.95</avgPx><highPx>95</highPx><lowPx>94.90000000000
001</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3<
/numExecTrades><totalValue>4177800</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>12000
00</medianFilledVolume><medianOrderedVolume>1200000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.557667<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.625</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>29.333333</meanTimeRequestToQuoteSecs><media
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nTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>USIMIT 3  7/8  
03/01/28</name><identifier><ID>XS1784311703</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.75</price><volume>104750</volume><tradeTime>2019-12-10T
15:47:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.46145</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.525</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.525</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>28</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>FRESHK 4  3/8  
02/27/23</name><identifier><ID>XS1781818668</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AXP Float 
02/27/23</name><identifier><ID>US025816BT56</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>EOFP 2  5/8  
06/15/25</name><identifier><ID>XS1785467751</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table3><row><startTime>2019-10-07T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.03</price><volume>103030</volume><tradeTime>2019-10-07T
15:12:34.000000+00:00</tradeTime><refPx>103.2513</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>10.355</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>10.355</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+
00:00</tradeDate><table3><row><startTime>2019-10-29T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>102.99</price><volume>514950</volume><tradeT
ime>2019-10-29T16:39:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.11505
</refPx></row></table3><table4><row><simpleAvgPx>103</simpleAvgPx><avgPx>103</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExe
cTrades><totalValue>1030000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medi
anFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.605</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.605</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>32.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>32.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq
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>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>103.86</price><volume>103860
</volume><tradeTime>2019-12-04T16:21:50.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>103.8169</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>2.75</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.75</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SANUK Float 
02/27/20</name><identifier><ID>XS1785305779</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MUFG 3.455 
03/02/23</name><identifier><ID>US606822AT15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AMSSW
0 
03/05/25</name><identifier><ID>DE000A19W2L5</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>71.90000000000001</price><volume>1438000</volume><tradeTime
>2019-10-02T15:42:07.000000+00:00</tradeTime><refPx>71.563591</refPx></row></tab
le3><table4><row><simpleAvgPx>71.95</simpleAvgPx><avgPx>71.95</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>2878000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume
><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.0165</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.0165</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>INDUBK 3  1/2  
03/05/21</name><identifier><ID>XS1761555231</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OPPDUM 5 
02/27/21</name><identifier><ID>BE6276169750</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table3><row><startTime>2019-10-08T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.82</price><volume>218022</volume><tradeTime>2019-10-08T
15:59:32.000000+00:00</tradeTime><refPx>105.759804</refPx></row></table3><table4
><row><simpleAvgPx>103.8475</simpleAvgPx><avgPx>103.8475</avgPx></row></table4><
table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
436159.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>210000</medianFilledVolume><med
ianOrderedVolume>210000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>0.2255</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.2255</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>33</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>MEOGR 1  1/8  
03/06/23</name><identifier><ID>XS1788515788</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>NXIFP 0  1/4  
03/02/25</name><identifier><ID>FR0013321429</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>70.235</price><volume>2107</volu
me><tradeTime>2019-11-28T15:47:00.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>70.34983099999999</refPx></row></table3><table4><row><simpleAvgPx>70.25</simple
AvgPx><avgPx>70.25</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><n
umExecTrades>2</numExecTrades><totalValue>4215</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>3000</medianFilledVolume><medianOrderedVolume>3000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><start
Time>2019-11-29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
70.11499999999999</price><volume>701</volume><tradeTime>2019-11-29T10:37:52.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>70.29811100000001</refPx></row></tabl
e3><table4><row><simpleAvgPx>70.13</simpleAvgPx><avgPx>70.13</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVa
lue>1402.6</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000</medianFilledVolume><med
ianOrderedVolume>1000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ANTM 4.101 
03/01/28</name><identifier><ID>US036752AG89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KOREAN 5  7/8  
03/06/21</name><identifier><ID>XS1763164206</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GAZPRU 1.45 
03/06/23</name><identifier><ID>CH0404311711</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CBSBKF Float 
03/08/21</name><identifier><ID>XS1788972765</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SOV 3.4 
01/18/23</name><identifier><ID>US80282KAS50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ORPFP 2  5/8  
03/10/25</name><identifier><ID>FR0013322187</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-03+00:00</tradeDate><table3><row><startTime>2019-10-03T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>106.21</price><volume>424840</volume
><tradeTime>2019-10-03T15:39:32.000000+00:00</tradeTime><refPx>105.678902</refPx
></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table3><row><startTime
>2019-10-24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.
45</price><volume>1277400</volume><tradeTime>2019-10-24T14:00:32.000000+00:00</t
radeTime><refPx>105.822502</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><tab
le3><row><startTime>2019-11-04T09:30:00.000000+00:00</startTime><sizeRange>1</si
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zeRange><price>106.375</price><volume>1063750</volume><tradeTime>2019-11-04T10:0
8:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>106.2063</refPx></row></tabl
e3><table4><row><simpleAvgPx>106.3875</simpleAvgPx><avgPx>106.386111</avgPx></ro
w></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>1914950</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>900000</medianFilled
Volume><medianOrderedVolume>800000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>10.008</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>10.008</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>19.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>19.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-
11-05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.1</pri
ce><volume>530500</volume><tradeTime>2019-11-05T16:21:32.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2<
/tradingPlatform><refPx>106.225</refPx></row></table3><table4><row><simpleAvgPx>
106.3</simpleAvgPx><avgPx>106.3</avgPx></row></table4><table6><row><numOrdRfq>2<
/numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1063000</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>0.571</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5
71</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.5</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>25.5</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>4.57</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>4.57</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-11-25T1
3:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.5</price><vol
ume>107500</volume><tradeTime>2019-11-25T14:08:50.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradin
gPlatform><refPx>106.5326</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>3.691</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.691</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table3><row><startTime>2019-11-27T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>107.4</price><volume>214800</volume><tradeTime>2019-11-27T0
9:50:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.75435</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.549</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.549</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>58</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>58</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T09:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.5</price><volume
>215000</volume><tradeTime>2019-11-28T09:53:35.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPl
atform><refPx>106.759</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><
row><startTime>2019-12-02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>107.3</price><volume>107300</volume><tradeTime>2019-12-02T11:16:07.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>2</tradingPlatform><refPx>106.65485</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
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12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>107.6</price><volume>860800</volume><t
radeTime>2019-12-04T16:43:39.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.
85415</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.001</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.001</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>58</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>58</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>ECONBB 0  1/2  
03/06/23</name><identifier><ID>BE6302890247</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table3><row><startTime>2019-10-02T13:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>7.35</price><volume>7350</volume
><tradeTime>2019-10-02T14:41:00.000000+00:00</tradeTime><refPx>7.321681</refPx><
/row></table3><table4><row><simpleAvgPx>7.306667</simpleAvgPx><avgPx>7.311435</a
vgPx><highPx>7.35</highPx><lowPx>7.27</lowPx></row></table4><table6><row><numOrd
Rfq>6</numOrdRfq><numExecTrades>6</numExecTrades><totalValue>58294.4345</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>
100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.2425</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.2425</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>46</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-0
7+00:00</tradeDate><table3><row><startTime>2019-10-07T13:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>7</price><volume>1394</volume><tradeTime>2
019-10-07T14:46:43.000000+00:00</tradeTime><refPx>7.291173</refPx></row></table3
><table4><row><simpleAvgPx>7.075</simpleAvgPx><avgPx>7.083472</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>3182.25</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>22462.5</medianFilledVolume
><medianOrderedVolume>22462.5</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T13:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>7.21</price><volume>1442</vo
lume><tradeTime>2019-12-18T14:09:30.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>7.23619</refPx></row></table3><table4><row><simpleAvgPx>7.21</simpleAvgPx><av
gPx>7.21</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrad
es>2</numExecTrades><totalValue>2163</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150
00</medianFilledVolume><medianOrderedVolume>20000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>1</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19
+00:00</tradeDate><table3><row><startTime>2019-12-19T13:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>7.21</price><volume>721</volume><tradeTime>
2019-12-19T14:56:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>7.207431</ref
Px></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-30+00:00</tradeDate><table3><row><startTime>2019-12-30T
13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>7.24</price><vol
ume>9991</volume><tradeTime>2019-12-30T14:09:48.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingP
latform><refPx>7.214009</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KBC 0  
3/4  
03/08/26</name><identifier><ID>BE0002583616</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFSER</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AES 4 
03/15/21</name><identifier><ID>US00130HBZ73</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NEUEZL 7  1/4  
12/08/23</name><identifier><ID>DE000A2GSNF5</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MINMET 
4.45 
PERP</name><identifier><ID>XS1768177633</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>GEOCAP 6  1/8  
03/09/24</name><identifier><ID>XS1778929478</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UKT 1  5/8  
10/22/28</name><identifier><ID>GB00BFX0ZL78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table3><row><startTime>2019-12-06T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><simpleAvgExecutedPx>108.2</simpleAvgExecutedPx><totalValue>162300
</totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.71</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.71</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
></instrumentRtsTables><instrumentRtsTables><table2><name>SCOR 5  1/4  
PERP</name><identifier><ID>FR0013322823</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
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0-15+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><nu
mOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrd
Rfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
OrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>OKB
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2  7/8  
03/13/23</name><identifier><ID>US676167BV08</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SHAR
SK 4.226 
03/14/28</name><identifier><ID>XS1791326991</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CVS Float 
03/09/21</name><identifier><ID>US126650DD99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HTZ 5  1/2  
03/30/23</name><identifier><ID>XS1790929217</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>2019-10-07T13
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.2</price><volu
me>312600</volume><tradeTime>2019-10-07T15:11:54.000000+00:00</tradeTime><refPx>
103.9957</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>0.122</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0.122</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>28</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
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OrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-26+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>BDC 3  7/8  
03/15/28</name><identifier><ID>XS1789515134</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TEVA 3  1/4  
04/15/22</name><identifier><ID>XS1789745137</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARWLN Float 
03/01/26</name><identifier><ID>XS1713473350</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BKMBOM 4  7/8  
03/14/23</name><identifier><ID>XS1789474274</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
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table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>HAOHUA 1  3/4  
06/14/22</name><identifier><ID>XS1791704189</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BNP Float 
PERP</name><identifier><ID>FR0000047664</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBXXPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><t
able3><row><startTime>2019-10-31T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>99.98999999999999</price><volume>24509</volume><tradeTime>2019-
10-31T09:39:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>2</tradingPlatform></row></table3><table4><r
ow><simpleAvgPx>100</simpleAvgPx><avgPx>100</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>49024</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>24512</medianFilledVolume><medianOrderedVolume>
24512</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>52.5</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>52.5</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>EIX 4  1/8  
03/15/28</name><identifier><ID>US281020AM97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GWR
E 1  1/4  
03/15/25</name><identifier><ID>US40171VAA89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>120.395</price><volume>132434</volume><tradeTime>2019-11-04
T16:18:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>120.277901</refPx></row
></table3><table4><row><simpleAvgPx>120.38</simpleAvgPx><avgPx>120.38</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>264836</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>110000</medianFilled
Volume><medianOrderedVolume>110000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TRAFIG 5  1/4  
03/19/23</name><identifier><ID>XS1793296465</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>96.09</price><volume>192180</volume><tradeTime>2019-10-01T1
4:21:59.000000+00:00</tradeTime><refPx>95.88795</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
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numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>2.725</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.725</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-02+00:00</tradeDate><table3><row><startTime>2019-10-02T11:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>95.26000000000001</price><volume>476300
</volume><tradeTime>2019-10-02T12:52:36.000000+00:00</tradeTime><refPx>95.72785<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.872</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>3.872</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>20
19-10-07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>95.19</
price><volume>190380</volume><tradeTime>2019-10-07T13:44:35.000000+00:00</tradeT
ime><refPx>94.88</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>2.166</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.166</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table3><
row><startTime>2019-10-10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>95.86</price><volume>191720</volume><tradeTime>2019-10-10T14:01:47.000
000+00:00</tradeTime><refPx>95.42515</refPx></row></table3><table6><row><numOrdR
fq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.771</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.771</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrd
Rfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-15+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numO
rdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22
T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.75</price><v
olume>488750</volume><tradeTime>2019-10-22T11:58:15.000000+00:00</tradeTime><ref
Px>95.98915</refPx></row></table3><table6><row><numOrdRfq>6</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.106</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.106</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-23+00:00</tradeDate><table3><row><startTime>2019-10-23T11:30:00.0
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00000+00:00</startTime><sizeRange>1</sizeRange><price>97.76000000000001</price><
volume>195520</volume><tradeTime>2019-10-23T11:41:25.000000+00:00</tradeTime><re
fPx>97.13590000000001</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>1.412</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>1.412</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table3><r
ow><startTime>2019-10-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>98.84</price><volume>197680</volume><tradeTime>2019-10-29T16:33:40.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>98.22725</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>2.967</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.967</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><tabl
e3><row><startTime>2019-10-30T13:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>98.89</price><volume>197780</volume><tradeTime>2019-10-30T15:25:27
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>98.43040000000001</refPx></row><
/table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>6.443</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
6.443</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</t
radeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><ta
ble6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>8</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
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anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row>
<numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>2
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numO
rdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRf
q>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
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ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-2
0+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrd
Rfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>CBAAU 3.45 
03/16/23</name><identifier><ID>US2027A1JX64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>XIN 9  7/8  
03/19/20</name><identifier><ID>XS1789514756</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CBAA
U Float 
03/16/23</name><identifier><ID>US2027A1JY48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>YKBNK 6.1 
03/16/23</name><identifier><ID>XS1788516679</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CPB Float 
03/16/20</name><identifier><ID>US134429BB48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TJRTGC 1  5/8  
06/22/22</name><identifier><ID>XS1679505070</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T09:30:00.000000+00:00</startTime><sizeRange
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>1</sizeRange><price>103.36</price><volume>206720</volume><tradeTime>2019-10-11T
11:13:33.000000+00:00</tradeTime><refPx>103.26275</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-1
7+00:00</tradeDate><table3><row><startTime>2019-10-17T13:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>103.368</price><volume>310104</volume><tra
deTime>2019-10-17T14:53:52.000000+00:00</tradeTime><refPx>103.63035</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>2.145</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>2.145</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>WPPLN Float 
03/20/22</name><identifier><ID>XS1794195724</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WPPLN 1  3/8  
03/20/25</name><identifier><ID>XS1794084068</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CABKSM 5  1/4  
PERP</name><identifier><ID>ES0840609012</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><t
able3><row><startTime>2019-12-16T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>102.6</price><volume>205200</volume><tradeTime>2019-12-16T14:39
:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>102.8891</refPx></row></table
3><table4><row><simpleAvgPx>102.6755</simpleAvgPx><avgPx>102.6755</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>410702</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolu
me><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>X 6  1/4  
03/15/26</name><identifier><ID>US912909AN84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MAFUAE 6  3/8  
PERP</name><identifier><ID>XS1787454922</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PROGRP 3
03/31/26</name><identifier><ID>DE000A2G8WA3</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table
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6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>MS 0 
12/17/21</name><identifier><ID>XS1792361336</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DWZNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table4><row><simpleAvgPx>99.84999999999999</simpleAvgPx><avgPx>99.84999999999
999</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>9985000</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>50000
00</medianFilledVolume><medianOrderedVolume>5000000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table3><row><startTime>2
019-10-09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.834
99999999999</price><volume>99835</volume><tradeTime>2019-10-09T15:19:48.000000+0
0:00</tradeTime><refPx>99.862267</refPx></row></table3><table4><row><simpleAvgPx
>99.84999999999999</simpleAvgPx><avgPx>99.84999999999999</avgPx></row></table4><
table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
199700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TELEFO 3 
PERP</name><identifier><ID>XS1795406575</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><
table3><row><startTime>2019-11-29T09:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>104.25</price><volume>104250</volume><tradeTime>2019-11-29T09:
49:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>103.9949</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.606</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.606</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T09:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.15</price><volume>2
10300</volume><tradeTime>2019-12-19T11:02:55.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>104.9424</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.642</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.642</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CHDXC
H 2  1/2  
03/20/21</name><identifier><ID>XS1748389688</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></

Page 492



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TELE
FO 3  7/8  
PERP</name><identifier><ID>XS1795406658</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:0
0</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>6
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</t
radeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>15000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table4><ro
w><simpleAvgPx>109.125</simpleAvgPx><avgPx>109.125</avgPx></row></table4><table6
><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>436500
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume><medianOrd
eredVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>1.0655</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>1.0655</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>C Float 
03/21/23</name><identifier><ID>XS1795253134</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SANFP 1  3/8  
03/21/30</name><identifier><ID>FR0013324357</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table3><row><startTime>2019-11-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>110.95</price><volume>110950</volume><tradeTime>2019-11-28T
15:05:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>111.23995</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.603</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.603</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
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bles><instrumentRtsTables><table2><name>PAPREC 4 
03/31/25</name><identifier><ID>XS1794209459</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table3><row><startTime>2019-10-09T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>88.5</price><volume>442500</volume><tradeTime>2019-10-09T12
:47:47.000000+00:00</tradeTime><refPx>88.4151</refPx></row><row><startTime>2019-
10-09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89</price>
<volume>445000</volume><tradeTime>2019-10-09T13:35:05.000000+00:00</tradeTime><r
efPx>88.5117</refPx></row></table3><table4><row><simpleAvgPx>89</simpleAvgPx><av
gPx>88.90000000000001</avgPx><highPx>89.5</highPx><lowPx>88.5</lowPx></row></tab
le4><table6><row><numOrdRfq>8</numOrdRfq><numExecTrades>6</numExecTrades><totalV
alue>6667500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>750000</medianFilledVolume>
<medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>48.25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22.5</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>41</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>41</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><start
Time>2019-10-11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
92</price><volume>1840000</volume><tradeTime>2019-10-11T10:01:30.000000+00:00</t
radeTime><refPx>91.00445000000001</refPx></row></table3><table4><row><simpleAvgP
x>91.75</simpleAvgPx><avgPx>91.75</avgPx></row></table4><table6><row><numOrdRfq>
2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>3670000</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>200000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.5</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T09:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>88.25</price><volume>1500250</volu
me><tradeTime>2019-11-14T09:40:44.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>88.6264</refPx></row></table3><table4><row><simpleAvgPx>87.75</simpleAvgPx><avg
Px>87.911479</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>2259325</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>1285000</medianFilledVolume><medianOrderedVolume>1285000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>
0.299</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.299</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>21.5</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>21.5</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><tabl
e3><row><startTime>2019-11-19T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>87.09</price><volume>174180</volume><tradeTime>2019-11-19T16:29:08
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>87.16070000000001</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>3.859</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>3.859</medianTimeAcceptToExecSecs><meanTimeReques
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tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>96.8</price><volume>484000</v
olume><tradeTime>2019-12-18T15:50:45.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><re
fPx>95.58135</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.
612</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.612</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>69</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>69</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>DARALA 6  7/8  
03/21/23</name><identifier><ID>XS1794398831</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GS Float 
03/07/28</name><identifier><ID>XS1768650167</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table3><row><startTime>2019-10-17T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.05</price><volume>100050</volume><tradeTime>2019-10-17T
09:45:18.000000+00:00</tradeTime><refPx>98.047623</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>11.284</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>11.284</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>DB 2  3/4  
07/13/22</name><identifier><ID>XS0461360983</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SESGFP 1  5/8  
03/22/26</name><identifier><ID>XS1796208632</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NESNVX 3  1/8  
03/22/23</name><identifier><ID>XS1796233150</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>INTNED 4.7 
03/22/28</name><identifier><ID>XS1796077946</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PAPREC Float 
03/31/25</name><identifier><ID>XS1794213055</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>88</price><volume>176000</volume
><tradeTime>2019-11-26T12:38:05.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>8
8.37605000000001</refPx></row></table3><table6><row><numOrdRfq>3</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.296</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.296</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>TLWLN 7 
03/01/25</name><identifier><ID>USG91237AA87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>IBESM 2  5/8  
PERP</name><identifier><ID>XS1797138960</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>HSBC 6  1/4  
PERP</name><identifier><ID>US404280BN80</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DNFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>ABIBB 3  1/2  
01/12/24</name><identifier><ID>US035240AJ96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GLENLN 0 
03/27/25</name><identifier><ID>XS1799614232</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>84.90000000000001</price><volume>169800</volume><tradeTime>
2019-11-04T10:05:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>85.0584110000
0001</refPx></row></table3><table4><row><simpleAvgPx>85.075</simpleAvgPx><avgPx>
85.075</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>340300</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200
000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5895</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5895</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>13.5</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>13.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>AXASA 3  1/4  
05/28/49</name><identifier><ID>XS1799611642</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>LKQ 3  5/8  
04/01/26</name><identifier><ID>XS1799640666</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table3><row><startTime>2019-11-13T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.7</price><volume>211400</volume><tradeTime>2019-11-13T1
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6:00:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.72995</refPx></row></
table3><table4><row><simpleAvgPx>105.71</simpleAvgPx><avgPx>105.71</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>422840</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVol
ume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.364</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.364</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>20.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>SOFTBK 5 
04/15/28</name><identifier><ID>XS1793255941</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>9</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>109500</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>AIZ 4.2 
09/27/23</name><identifier><ID>US04621XAH17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BTPS 0.1 
05/15/23</name><identifier><ID>IT0005329344</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>GWILN 3 
03/29/25</name><identifier><ID>XS1799975922</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MHPS
A 6.95 
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04/03/26</name><identifier><ID>XS1713469911</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>LENOVO 4  3/4  
03/29/23</name><identifier><ID>XS1765886244</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CAFP
0 
03/27/24</name><identifier><ID>FR0013326204</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CELLSA 8  5/8  
08/02/22</name><identifier><ID>XS1634002437</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CCAPGR 3  1/2  
04/15/23</name><identifier><ID>DE000A19YDA9</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-21T09
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.375</price><vol
ume>99375</volume><tradeTime>2019-11-21T11:16:43.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>97.9833</refPx></row></table3><table4><row><simpleAvgPx>99.017</
simpleAvgPx><avgPx>98.76125</avgPx><highPx>99.375</highPx><lowPx>98.676</lowPx><
/row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numExecTrad
es><totalValue>1185135</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFil
ledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>2.745667</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>2.932</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11
-22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.489999999
99999</price><volume>99490</volume><tradeTime>2019-11-22T12:28:22.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>98.3522</refPx></row></table3><table4><row><sim
pleAvgPx>98.875</simpleAvgPx><avgPx>98.875</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>197750</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume
>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>4.1875</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>4.1875</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25
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+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-02+00:00</tradeDate><table3><row><startTime>2019-12-02T13:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>99</price><volume>128700
0</volume><tradeTime>2019-12-02T13:43:21.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform
><refPx>99.18819999999999</refPx></row></table3><table4><row><simpleAvgPx>99.282
9</simpleAvgPx><avgPx>99.134005</avgPx><highPx>99.84869999999999</highPx><lowPx>
99</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</
numExecTrades><totalValue>1883546.1</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000
00</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-0
4+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>100.14</price><volume>100140</volume><trad
eTime>2019-12-04T15:38:46.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.1762
5</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.672</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>4.672</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+
00:00</tradeDate><table3><row><startTime>2019-12-06T09:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>100.29</price><volume>100290</volume><tradeT
ime>2019-12-06T09:52:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.42715<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.785</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>9.785</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>20
19-12-13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExec
utedPx>100.497</simpleAvgExecutedPx><totalValue>502485</totalValue></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.165</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.165</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T13:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>100.875</price><volume>1008
750</volume><tradeTime>2019-12-17T13:35:21.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>100.02355</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.576</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.576</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table
3><row><startTime>2019-12-27T09:30:00.000000+00:00</startTime><sizeRange>1</size
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Range><price>99.76000000000001</price><volume>99760</volume><tradeTime>2019-12-2
7T10:44:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.0641</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.179</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.179</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>PEMEX 6  1/2  
03/13/27</name><identifier><ID>US71654QCG55</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>275000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>CIPTEC Float 
04/04/21</name><identifier><ID>SE0010921999</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PEMEX Float 
03/11/22</name><identifier><ID>US71654QCF72</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>RLTECH 8  1/2  
03/29/23</name><identifier><ID>DE000A19WVN8</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>
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0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTime>2019-
11-08T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.27</pri
ce><volume>972700</volume><tradeTime>2019-11-08T12:05:03.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2<
/tradingPlatform><refPx>98.20549</refPx></row></table3><table4><row><simpleAvgPx
>97.33499999999999</simpleAvgPx><avgPx>97.33499999999999</avgPx></row></table4><
table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
1946700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><med
ianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.455</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.455</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>35.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35.5</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>DROGY 3  5/8  
03/29/23</name><identifier><ID>DE000A2LQF20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>COTY 4 
04/15/23</name><identifier><ID>XS1801786275</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table3><row><startTime>2019-10-07T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100</price><volume>500000</volume><tradeTime>2019-10-07T10:
01:29.000000+00:00</tradeTime><refPx>99.75595</refPx></row></table3><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>3</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</t
radeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
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numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><tab
le3><row><startTime>2019-12-10T11:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>102.15</price><volume>153225</volume><tradeTime>2019-12-10T12:22:
52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform><refPx>102.59635</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>10.741</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>10.741</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>COTY 6  1/2  
04/15/26</name><identifier><ID>USU2203CAA90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>COTY 4  3/4  
04/15/26</name><identifier><ID>XS1801788305</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><row><sta
rtTime>2019-12-02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>104.676</price><volume>104676</volume><tradeTime>2019-12-02T11:15:38.000000+00
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:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>104.8841</refPx></row></table3><table6><ro
w><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>2.263</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.263</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>HYLEAG 7  1/4  
12/01/22</name><identifier><ID>DE000A19S801</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GIS 4.2 
04/17/28</name><identifier><ID>US370334CG79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WELL 4  1/4  
04/15/28</name><identifier><ID>US95040QAD60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GIS Float 
10/17/23</name><identifier><ID>US370334CC65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GUARSR Float 
09/30/26</name><identifier><ID>XS1505603065</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DMMXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
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adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EIB 1  3/8  
03/07/25</name><identifier><ID>XS1805260483</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>38.648</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>38.648</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DAIGR Float 
04/09/20</name><identifier><ID>DE000A19Y1P6</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVGGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SOCGEN 6  3/4  
PERP</name><identifier><ID>USF8586CBQ45</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>METINV 7  3/4  
04/23/23</name><identifier><ID>XS1806400534</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CRM 3  1/4  
04/11/23</name><identifier><ID>US79466LAE48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BMW 3.1 
04/12/21</name><identifier><ID>USU09513HF91</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BMW 3.45 
04/12/23</name><identifier><ID>USU09513HH57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VW 0  3/8  
04/12/21</name><identifier><ID>XS1806453814</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.55</price><volume>100550</volume><tradeTime>2019-11-04T
15:50:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.5334</refPx></row></
table3><table4><row><simpleAvgPx>100.525</simpleAvgPx><avgPx>100.525</avgPx></ro
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w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>201050</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledV
olume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>TCELLT 5.8 
04/11/28</name><identifier><ID>XS1803215869</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BMW Float 
04/12/21</name><identifier><ID>USU09513HG74</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAC 0  1/4  
05/01/23</name><identifier><ID>US09709TED90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.265</price><volume>111391</volume><tradeTime>2019-11-04
T16:19:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.262901</refPx></row
></table3><table4><row><simpleAvgPx>101.25</simpleAvgPx><avgPx>101.25</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>222750</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>110000</medianFilled
Volume><medianOrderedVolume>110000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>CGGFP 7  7/8  
05/01/23</name><identifier><ID>XS1713465760</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>107.15</price><volume>214300</vo
lume><tradeTime>2019-10-22T10:36:03.000000+00:00</tradeTime><refPx>106.81985</re
fPx></row></table3><table4><row><simpleAvgPx>106.955</simpleAvgPx><avgPx>106.955
</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>427820</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</m
edianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.894</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>4.894</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table3><row><startTime>
2019-10-24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.6
</price><volume>533000</volume><tradeTime>2019-10-24T14:39:34.000000+00:00</trad
eTime><refPx>106.5678</refPx></row></table3><table4><row><simpleAvgPx>106.45</si
mpleAvgPx><avgPx>106.45</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdR
fq><numExecTrades>2</numExecTrades><totalValue>1064500</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6>
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<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><st
artTime>2019-11-26T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>106.5</price><volume>1597500</volume><tradeTime>2019-11-26T13:23:29.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>106.51115</refPx></row></table3><table4><r
ow><simpleAvgPx>106.1875</simpleAvgPx><avgPx>106.1875</avgPx></row></table4><tab
le6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>318
5625</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>1500000</medianFilledVolume><median
OrderedVolume>1500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.2865</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.2865</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>21.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21.5</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>EGYPT 5  5/8  
04/16/30</name><identifier><ID>XS1807305328</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table3><row><startTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.95</price><volume>101950</volume><tradeTime>2019-11-14T
13:39:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.505</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.572</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.572</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>CKHH 1  1/4  
04/13/25</name><identifier><ID>XS1806124753</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BCHI
NA Float 
04/17/21</name><identifier><ID>XS1804840517</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LGCHM 0 
04/16/21</name><identifier><ID>XS1805010029</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table4><row><simpleAvgPx>99.875</simpleAvgPx><avgPx>99.875</avgPx></row></tab
le4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>199750</totalValue><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><
medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>99.86</price><volume>399440</vo
lume><tradeTime>2019-11-18T16:51:19.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>100.091003</refPx></row></table3><table4><row><simpleAvgPx>99.875</simpleAvgP
x><avgPx>99.875</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numE
xecTrades>2</numExecTrades><totalValue>799000</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>400000</medianFilledVolume><medianOrderedVolume>400000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>IDRSM 3 
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04/19/24</name><identifier><ID>XS1809245829</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table3><row><startTime>2019-10-16T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105</price><volume>420000</volume><tradeTime>2019-10-16T14:
36:31.000000+00:00</tradeTime><refPx>105.2268</refPx></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.322</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.322</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><sta
rtTime>2019-11-26T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>106.84</price><volume>213680</volume><tradeTime>2019-11-26T15:53:55.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>106.65865</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>3.471</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.471</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-09+00:00</tradeDate><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>106.125</simpleAvgExecuted
Px><totalValue>636750</totalValue></row></table3><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>550000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>0.183</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.183</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-1
2-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecuted
Px>106.126</simpleAvgExecutedPx><totalValue>106126</totalValue></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>2.45</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>2.45</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>ACSSCE 1  7/8  
04/20/26</name><identifier><ID>XS1799545329</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.3</price><volume>106300</volume><tradeTime>2019-10-14T1
4:54:05.000000+00:00</tradeTime><refPx>106.2555</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><
startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>106.2</price><volume>955800</volume><tradeTime>2019-10-15T12:03:05.000000+0
0:00</tradeTime><refPx>106.2616</refPx></row></table3><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate
><table3><row><startTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>106.36</price><volume>1063600</volume><tradeTime>2019-11-14T
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14:54:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.3809</refPx></row><r
ow><startTime>2019-11-14T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>106.37</price><volume>850960</volume><tradeTime>2019-11-14T15:59:29.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>2</tradingPlatform><refPx>106.38845</refPx></row></table3><tab
le4><row><simpleAvgPx>106.393333</simpleAvgPx><avgPx>106.395</avgPx><highPx>106.
45</highPx><lowPx>106.36</lowPx></row></table4><table6><row><numOrdRfq>5</numOrd
Rfq><numExecTrades>3</numExecTrades><totalValue>2979060</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.62</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5600000
000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32.000333</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>VKFP 6  3/8  
10/15/23</name><identifier><ID>XS1807435026</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-10+00:00</tradeDate><table3><row><startTime>2019-10-10T09
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.26000000000001<
/price><volume>243780</volume><tradeTime>2019-10-10T09:41:48.000000+00:00</trade
Time><refPx>81.74590000000001</refPx></row></table3><table4><row><simpleAvgPx>81
.753333</simpleAvgPx><avgPx>81.89428599999999</avgPx><highPx>82</highPx><lowPx>8
1.26000000000001</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><num
ExecTrades>3</numExecTrades><totalValue>1719780</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFille
dVolume>800000</medianFilledVolume><medianOrderedVolume>800000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>1.398</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.398</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3><row><sta
rtTime>2019-10-25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>81.48999999999999</price><volume>81490</volume><tradeTime>2019-10-25T14:40:22.
000000+00:00</tradeTime><refPx>82.3621</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>3.584</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>3.584</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</trade
Date><table3><row><startTime>2019-10-29T09:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>80.84</price><volume>80840</volume><tradeTime>2019-10-29
T10:19:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>81.14425</refPx></row><
/table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>4.599</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
4.599</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
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</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T09:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>82.125</price><volume>410
625</volume><tradeTime>2019-11-05T11:05:05.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
rm><refPx>82.74505000000001</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>25</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>82.5</price><volume>433125</volu
me><tradeTime>2019-11-18T17:27:12.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>83.1964</refPx></row></table3><table4><row><simpleAvgPx>82.5</simpleAvgPx><avgP
x>82.5</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>618750</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>375
000</medianFilledVolume><medianOrderedVolume>525000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
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umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>NVFVES 5 
06/15/25</name><identifier><ID>XS1713466222</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+
00:00</tradeDate><table3><row><startTime>2019-11-26T13:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>85.5</price><volume>266760</volume><tradeTim
e>2019-11-26T14:06:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>84.69945</r
efPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>306000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>4.101</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>4.101</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T13:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>87.7</price><volume>87700</volume><tra
deTime>2019-12-10T13:34:14.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>88.335
3</refPx></row></table3><table4><row><simpleAvgPx>87.881</simpleAvgPx><avgPx>87.
881</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>175762</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000
</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>NVFVES Float 
06/15/25</name><identifier><ID>XS1713466149</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>85.02</price><volume>425100</volume><tradeTime>2019-10-14T1
2:10:19.000000+00:00</tradeTime><refPx>81.5341</refPx></row></table3><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><s
tartTime>2019-11-20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>81.25</price><volume>975000</volume><tradeTime>2019-11-20T13:05:36.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>81.6639</refPx></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
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ecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>53</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>53</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>VPARKI 1  5/8  
04/19/28</name><identifier><ID>FR0013330099</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table4><row><simpleAvgPx>108.125</simpleAvgPx><avgPx>108.125</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>11677500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5400000</medianFilledVol
ume><medianOrderedVolume>5400000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>82.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>82.5</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>SAEGR 4  1/2  
04/19/23</name><identifier><ID>DE000A19Y072</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CIFIHG 6  7/8  
04/23/21</name><identifier><ID>XS1801151371</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ULFP 2  7/8  
PERP</name><identifier><ID>FR0013330537</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>UBS Float 
04/23/21</name><identifier><ID>XS1810806049</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ULFP 2  1/8  
PERP</name><identifier><ID>FR0013330529</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>102.645</price><volume>205290</volume><tradeTime>2019-10-18T16:
24:21.000000+00:00</tradeTime><refPx>102.66545</refPx></row></table3><table4><ro
w><simpleAvgPx>102.65</simpleAvgPx><avgPx>102.65</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>410600</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>64.5</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>64.5</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>FSRSJ 6  1/4  
04/23/28</name><identifier><ID>XS1810806395</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DAL 4  3/8  
04/19/28</name><identifier><ID>US247361ZN12</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OCINV 6  5/8  
04/15/23</name><identifier><ID>USN6667AAR43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PIAGIM 3  5/8  
04/30/25</name><identifier><ID>XS1808984501</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T09:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.8</price><volume>
1058000</volume><tradeTime>2019-12-19T09:55:50.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>105.58335</refPx></row></table3><table4><row><simpleAvgPx>105.675<
/simpleAvgPx><avgPx>105.758333</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1269100</totalValue><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SO
FTBK 4 
04/20/23</name><identifier><ID>XS1811213781</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.281</price><v
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olume>107281</volume><tradeTime>2019-11-06T15:38:33.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>107.39815</refPx></row></table3><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.22</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.22</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate
><table3><row><startTime>2019-11-22T11:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>106.25</price><volume>212500</volume><tradeTime>2019-11-22T1
2:43:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.36945</refPx></row></
table3><table4><row><simpleAvgPx>106.26</simpleAvgPx><avgPx>106.26</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>425040</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVol
ume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.5875</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.5875</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>45.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45
.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SUNAC 8.35
04/19/23</name><identifier><ID>XS1810024338</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GYCGR 2  1/2  
PERP</name><identifier><ID>XS1811181566</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>101.845</price><volume>509225</volume><tradeTime>2019-10-18T16:
01:27.000000+00:00</tradeTime><refPx>101.857</refPx></row></table3><table4><row>
<simpleAvgPx>101.85</simpleAvgPx><avgPx>101.85</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1018500</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedV
olume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.4185</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.4185</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41.5
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41.5</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.598</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.598</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
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les></instrumentRtsTables><instrumentRtsTables><table2><name>KBCBB 4  1/4  
PERP</name><identifier><ID>BE0002592708</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVQQR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-02+00:00</tradeDate><table3><row><startTime>2019-12-02T13:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>100.4</price><volume>1004000</volume
><tradeTime>2019-12-02T13:48:17.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
00.484</refPx></row><row><startTime>2019-12-02T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>100.625</price><volume>603750</volume><tradeTime>
2019-12-02T16:33:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.4889</ref
Px></row></table3><table4><row><simpleAvgPx>100.55</simpleAvgPx><avgPx>100.5125<
/avgPx><highPx>100.625</highPx><lowPx>100.4</lowPx></row></table4><table6><row><
numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>2010250</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolu
me>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>0.762</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0.717</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23.333333
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>SYNNVX 3.698 
04/24/20</name><identifier><ID>US87164KAD63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SYNN
VX 3.698 
04/24/20</name><identifier><ID>USN84413CH93</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OTELOM 6  5/8  
04/24/28</name><identifier><ID>XS1805476659</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>SYNNVX 5.676 
04/24/48</name><identifier><ID>USN84413CN61</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>OTELOM 5  5/8  
10/24/23</name><identifier><ID>XS1805474951</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>SOFTBK 4  1/2  
04/20/25</name><identifier><ID>XS1811213864</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INSDFP 6 
06/29/22</name><identifier><ID>FR0013265527</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table3><row><startTime>2019-10-18T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>3.94</price><volume>15760</volume><tradeTime>2019-10-18T09:
59:43.000000+00:00</tradeTime><refPx>4.059507</refPx></row></table3><table4><row
><simpleAvgPx>3.98</simpleAvgPx><avgPx>3.98</avgPx></row></table4><table6><row><
numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>31840</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume
>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</
tradeDate><table3><row><startTime>2019-11-14T13:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>3.7</price><volume>29</volume><tradeTime>2019-11-14
T14:31:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>3.948531</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>SYNNVX 5.182 
04/24/28</name><identifier><ID>USN84413CG11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SYNNVX 3.933 
04/23/21</name><identifier><ID>USN84413CJ59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
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y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BGA
V 5 
PERP</name><identifier><ID>XS1806328750</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ILDFP 1  7/8  
04/25/25</name><identifier><ID>FR0013331196</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table3><row><startTime>2019-10-07T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.3</price><volume>1504500</volume><tradeTime>2019-10-07T
10:34:36.000000+00:00</tradeTime><refPx>100.2277</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00
:00</tradeDate><table3><row><startTime>2019-10-08T09:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>100</price><volume>300000</volume><tradeTime>2
019-10-08T09:53:34.000000+00:00</tradeTime><refPx>100.1463</refPx></row></table3
><table4><row><simpleAvgPx>100.1</simpleAvgPx><avgPx>100.1</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>600600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><med
ianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12.
5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>12.5</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ILDFP 0  
5/8  
11/25/21</name><identifier><ID>FR0013331188</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>
2019-10-14T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.3
9</price><volume>1003900</volume><tradeTime>2019-10-14T12:56:06.000000+00:00</tr
adeTime><refPx>100.07315</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table
3><row><startTime>2019-10-30T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>100.3</price><volume>200600</volume><tradeTime>2019-10-30T15:02:16.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>100.15355</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>5.466</meanTimeAcceptToExecSecs><media
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nTimeAcceptToExecSecs>5.466</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-25+00:00</tradeDate><table3><row><startTime>2019-11-25T13:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>100.19</price><volume>100190
</volume><tradeTime>2019-11-25T13:44:51.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform>
<refPx>100.21475</refPx></row></table3><table4><row><simpleAvgPx>100.285</simple
AvgPx><avgPx>100.316667</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdR
fq><numExecTrades>2</numExecTrades><totalValue>300950</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>150000</medianFilledVolume><medianOrderedVolume>200000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>28.5</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>28.5</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ANTOLN 
3  3/8  
04/30/26</name><identifier><ID>XS1812087598</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0.235</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.235</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>LEED 3  3/4  
04/25/29</name><identifier><ID>XS1812121876</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GAMENT Float 
04/27/23</name><identifier><ID>XS1811351821</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MTIM 2  5/8  
04/30/24</name><identifier><ID>XS1800025022</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CREDVA 8  1/4  
04/19/21</name><identifier><ID>XS1810132495</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DYFXXB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>RENAUL 0 
PERP</name><identifier><ID>FR0000047821</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBXXPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><t
able3><row><startTime>2019-12-05T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>250</price><volume>125</volume><tradeTime>2019-12-05T10:10:34.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform></row></table3><table4><row><simpleAvgPx>
250</simpleAvgPx><avgPx>250</avgPx></row></table4><table6><row><numOrdRfq>2</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>1062.5</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>212.5</medianFilledVolume><medianOrderedVolume>212.5</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>1.0005</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.0005</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40.5</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>40.5</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>PHNXLN 5  3/4  
PERP</name><identifier><ID>XS1802140894</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>RGYAST 7  1/4  
04/26/23</name><identifier><ID>XS1807502668</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ENV
ENE 7  1/2  
04/26/21</name><identifier><ID>XS1798001449</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
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thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>NUFAU 5  3/4  
04/30/26</name><identifier><ID>USQ7007NAA74</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ADLERR 1  7/8  
04/27/23</name><identifier><ID>XS1713464441</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.2</price><volume>708400</volume><tradeTime>2019-10-15T1
0:02:02.000000+00:00</tradeTime><refPx>101.11485</refPx></row><row><startTime>20
19-10-15T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.36<
/price><volume>202720</volume><tradeTime>2019-10-15T13:08:11.000000+00:00</trade
Time><refPx>101.1159</refPx></row></table3><table4><row><simpleAvgPx>101.306667<
/simpleAvgPx><avgPx>101.266667</avgPx><highPx>101.36</highPx><lowPx>101.2</lowPx
></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTr
ades><totalValue>1215200</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianF
illedVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.05</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>5.05</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>47</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
47</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><tabl
e3><row><startTime>2019-11-26T11:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>100.9</price><volume>807200</volume><tradeTime>2019-11-26T12:11:59
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>2</tradingPlatform><refPx>100.832</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ADLERR 3 
04/27/26</name><identifier><ID>XS1713464524</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
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eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table
6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T13:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>515000<
/volume><tradeTime>2019-12-04T15:28:22.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><
refPx>103.26575</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><st
artTime>2019-12-16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>104.95</price><volume>1574250</volume><tradeTime>2019-12-16T11:11:54.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>2</tradingPlatform><refPx>104.86625</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>GESTSM 3  1/4  
04/30/26</name><identifier><ID>XS1814065345</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table
3><row><startTime>2019-10-21T09:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>100.1</price><volume>100100</volume><tradeTime>2019-10-21T09:40:33.
000000+00:00</tradeTime><refPx>99.96995</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.595</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.595</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><nu
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mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><sta
rtTime>2019-11-27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simp
leAvgExecutedPx>100</simpleAvgExecutedPx><totalValue>1100000</totalValue></row><
/table3><table4><row><simpleAvgPx>100.033333</simpleAvgPx><avgPx>100.05</avgPx><
highPx>100.1</highPx><lowPx>100</lowPx></row></table4><table6><row><numOrdRfq>3<
/numOrdRfq><numExecTrades>3</numExecTrades><totalValue>4002000</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>1100000</medianFilledVolume><medianOrderedVolume>1100000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.706</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.6870000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39.666
667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeD
ate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>172500</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><
table3><row><startTime>2019-12-13T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>102.75</price><volume>179812</volume><tradeTime>2019-12-13T16:
08:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>101.95235</refPx></row></ta
ble3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>187500</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>2.74</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.74
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeD
ate><table3><row><startTime>2019-12-16T13:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>102.76</price><volume>133588</volume><tradeTime>2019-12-1
6T13:58:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.15745</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0.176</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.176</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
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rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>CONCOA 10 
05/01/23</name><identifier><ID>US21240XAA19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FRPTT 3  1/8  
PERP</name><identifier><ID>FR0013331949</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFOPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>104.985</price><volume>524925</volume><tradeTime>2019-10-18T15:
59:11.000000+00:00</tradeTime><refPx>104.99665</refPx></row></table3><table4><ro
w><simpleAvgPx>104.99</simpleAvgPx><avgPx>104.99</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1049900<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrdere
dVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>45</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><ta
ble3><row><startTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>104.6</price><volume>209200</volume><tradeTime>2019-11-14T14:39:
43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform><refPx>104.6262</refPx></row></table3
><table4><row><simpleAvgPx>104.725</simpleAvgPx><avgPx>104.725</avgPx></row></ta
ble4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><total
Value>418900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume>
<medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.655</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.655</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>59</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>59</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T09:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1</price><volume>10
4100</volume><tradeTime>2019-11-18T10:10:58.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatf
orm><refPx>104.47645</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.617</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.617</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WIEAV
2 
05/02/24</name><identifier><ID>AT0000A20F93</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFPFB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NFLX 5  7/8  
11/15/28</name><identifier><ID>US64110LAT35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GEKTER 3.95 
04/04/25</name><identifier><ID>GRC1451184D4</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CCTS 
Float 
09/15/25</name><identifier><ID>IT0005331878</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>2800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>143000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SIXT
LE 1  1/2  
05/02/22</name><identifier><ID>DE000A2LQKV2</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RY 3.2 
04/30/21</name><identifier><ID>US78013XKG24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SORNO Float 
05/03/21</name><identifier><ID>XS1815076838</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SIGHCO 5  3/4  
05/15/26</name><identifier><ID>XS1813504666</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table3><row><startTime>2019-11-25T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>95.98999999999999</price><volume>287970</volume><tradeTime>
2019-11-25T15:43:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>96.10145</ref
Px></row></table3><table4><row><simpleAvgPx>96</simpleAvgPx><avgPx>96</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>576000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilled
Volume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.316</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.316</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>229</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22
9</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>NMCLN 1  7/8  
04/30/25</name><identifier><ID>XS1814568413</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-15+00:00</tradeDate><table3><row><startTime>2019-11-15T11:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>87.25</price><volume>1745000</v
olume><tradeTime>2019-11-15T12:12:03.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><re
fPx>87.290192</refPx></row></table3><table4><row><simpleAvgPx>86.95</simpleAvgPx
><avgPx>86.95</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExe
cTrades>2</numExecTrades><totalValue>3478000</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>2000000</medianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>0.587</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.587</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>27.5</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>27.5</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><tab
le4><row><simpleAvgPx>87.566667</simpleAvgPx><avgPx>87.65000000000001</avgPx><hi
ghPx>87.90000000000001</highPx><lowPx>87.40000000000001</lowPx></row></table4><t
able6><row><numOrdRfq>5</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1
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753000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><media
nOrderedVolume>800000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>1.619333</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.572</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>46</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T13:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>89</price><volume>1780000<
/volume><tradeTime>2019-11-20T14:31:53.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><
refPx>89.048866</refPx></row></table3><table4><row><simpleAvgPx>88.625</simpleAv
gPx><avgPx>88.625</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><nu
mExecTrades>2</numExecTrades><totalValue>3545000</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.6745</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.6745</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><t
able3><row><startTime>2019-11-26T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>88.8</price><volume>888000</volume><tradeTime>2019-11-26T13:59:
10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform><refPx>89.19154399999999</refPx></row
></table3><table4><row><simpleAvgPx>88.90000000000001</simpleAvgPx><avgPx>88.900
00000000001</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecT
rades>2</numExecTrades><totalValue>1778000</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
.572</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.572</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>26.5</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>26.5</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table
3><row><startTime>2019-12-06T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>88.75</price><volume>887500</volume><tradeTime>2019-12-06T15:50:48.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>89.112846</refPx></row></table3><
table4><row><simpleAvgPx>88.52500000000001</simpleAvgPx><avgPx>88.52500000000001
</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>1770500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000<
/medianFilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2
019-12-17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83.400
00000000001</price><volume>500400</volume><tradeTime>2019-12-17T13:12:24.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>2</tradingPlatform><refPx>89.596153</refPx></row></table3><table4>
<row><simpleAvgPx>83.45</simpleAvgPx><avgPx>83.45</avgPx></row></table4><table6>
<row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1001400
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrder
edVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>207</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-1
8+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>BHF 4.7 
06/22/47</name><identifier><ID>US10922NAF06</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>JPM 0  1/4  
05/01/23</name><identifier><ID>US48129KAE01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.395</price><volume>218101</volume><tradeTime>2019-11-04
T16:19:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.4338</refPx></row><
/table3><table4><row><simpleAvgPx>102.38</simpleAvgPx><avgPx>102.38</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>436138.8</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>213000</medianFilled
Volume><medianOrderedVolume>213000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>PNEGR 4 
05/02/23</name><identifier><ID>DE000A2LQ3M9</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.4</price><volume>39292</volume><tradeTime>2019-10-01T15
:22:29.000000+00:00</tradeTime><refPx>100.645203</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.414</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.414</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>115<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>115</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-04+00:00</tradeDate><table3><row><startTime>2019-10-04T13:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>63860</volume><
tradeTime>2019-10-04T13:40:05.000000+00:00</tradeTime><refPx>100.513496</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>WEWORK 7  7/8  
05/01/25</name><identifier><ID>USU96217AA99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>70500</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><t
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able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>SIGHCO 7  7/8  
05/15/26</name><identifier><ID>USN8135UAA71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RETA
IL 5  3/8  
05/02/23</name><identifier><ID>USP56237AA16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BHF 3.7 
06/22/27</name><identifier><ID>US10922NAC74</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>COF 3.45 
04/30/21</name><identifier><ID>US14040HBY09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TEVA 6  3/4  
03/01/28</name><identifier><ID>US88167AAK79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ENGPRO 4  1/2  
05/04/24</name><identifier><ID>XS1816296062</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>CONCOA 10 
05/01/23</name><identifier><ID>USC2701AAA00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat

Page 528



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DAIGR Float 
05/04/21</name><identifier><ID>USU2339CDF24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVGFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NEPENE 6  5/8  
05/15/25</name><identifier><ID>USG64252AA01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>C 0 
PERP</name><identifier><ID>DE000CY10BJ9</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>RFSTCB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><t
able3><row><startTime>2019-11-18T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>1.91</price><volume>955</volume><tradeTime>2019-11-18T10:26:10.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>1</tradingPlatform></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BBVASM 1  3/8  
05/14/25</name><identifier><ID>XS1820037270</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.02</price><volume>105020</volume><tradeTime>2019-11-29T
14:02:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.09825</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>PEMEX 1  3/4  
12/04/23</name><identifier><ID>CH0416654272</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DAIGR 0  1/4  
05/11/22</name><identifier><ID>DE000A190ND6</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFGGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.55</price><volume>201100</volume><tradeTime>2019-11-04T
15:49:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.56175</refPx></row><
/table3><table4><row><simpleAvgPx>100.525</simpleAvgPx><avgPx>100.525</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>402100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilled
Volume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>MDLZ 3  5/8  
05/07/23</name><identifier><ID>US609207AQ82</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MDLZ 3 
05/07/20</name><identifier><ID>US609207AN51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CHK 8 
01/15/25</name><identifier><ID>US165167CU93</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>6</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>AITOCU 6 
11/18/48</name><identifier><ID>USP0092AAD11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NITROG 7 
05/14/25</name><identifier><ID>XS1811852521</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HYDOO 12 
05/09/20</name><identifier><ID>XS1809865378</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>211000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>K 3  1/4  
05/14/21</name><identifier><ID>US487836BV92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ENBL 4.95 
05/15/28</name><identifier><ID>US292480AL49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS 1 
11/24/25</name><identifier><ID>CH0417086045</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VZ Float 
05/15/25</name><identifier><ID>US92343VEP58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GD 3 
05/11/21</name><identifier><ID>US369550BE71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WSTP 3.65 
05/15/23</name><identifier><ID>US961214DZ35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SEB Float 
05/17/21</name><identifier><ID>XS1821497994</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F Float 
11/15/23</name><identifier><ID>XS1821814982</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CHK 8 
06/15/27</name><identifier><ID>US165167CZ80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GSK 3  1/8  
05/14/21</name><identifier><ID>US377373AE54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HSBC Float 
05/18/21</name><identifier><ID>US404280BQ12</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HSBC Float 
05/18/24</name><identifier><ID>US404280BR94</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ANZ Float 
05/17/21</name><identifier><ID>US05252BDC00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BOCAVI Float 
05/21/25</name><identifier><ID>XS1822793821</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PCAR
Float 
05/18/21</name><identifier><ID>XS1823165631</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AXP 3  3/8  
05/17/21</name><identifier><ID>US025816BU20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AXP Float 
05/17/21</name><identifier><ID>US025816BV03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BTPS 0.55 
05/21/26</name><identifier><ID>IT0005332835</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ATALIA 5  1/8  
05/15/25</name><identifier><ID>XS1820759147</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3><row><startTime>
2019-12-05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>74.89
</price><volume>74890</volume><tradeTime>2019-12-05T14:46:36.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>74.5279</refPx></row></table3><table4><row><simpleAv
gPx>74.19499999999999</simpleAvgPx><avgPx>73.731667</avgPx></row></table4><table
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6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>44239
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrde
redVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>2.223</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>2.223</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T09:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>79.5</price><volume>477000</volume><
tradeTime>2019-12-12T10:55:47.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>79.
4616</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ENELIM 3  3/8  
11/24/81</name><identifier><ID>XS1713463559</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.062</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.062</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>DGELN 3 
05/18/20</name><identifier><ID>US25243YAX76</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SIKASW 0.15 
06/05/25</name><identifier><ID>CH0413990240</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNDB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>114.165</price><volume>388161</volume><tradeTime>2019-11-04
T16:18:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>113.878197</refPx></row
></table3><table4><row><simpleAvgPx>114.15</simpleAvgPx><avgPx>114.15</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>776220</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>340000</medianFilled
Volume><medianOrderedVolume>340000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DGELN Float 
05/18/20</name><identifier><ID>US25243YAW93</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>UNIGEL 10  1/2  
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01/22/24</name><identifier><ID>USL9467UAA53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TEVA 4  1/2  
03/01/25</name><identifier><ID>XS1813724603</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>97.75</price><volume>97750</volu
me><tradeTime>2019-12-04T09:54:46.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>97.91905</refPx></row></table3><table4><row><simpleAvgPx>97.82250000000001</sim
pleAvgPx><avgPx>97.82250000000001</avgPx></row></table4><table6><row><numOrdRfq>
2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>195645</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
PEMEX 3  5/8  
11/24/25</name><identifier><ID>XS1824425182</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PEMEX 2  1/2  
11/24/22</name><identifier><ID>XS1824425349</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PEMEX 4  3/4  
02/26/29</name><identifier><ID>XS1824424706</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>PEMEX Float 
08/24/23</name><identifier><ID>XS1824425265</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>97.75</price><volume>97750</volume><tradeTime>2019-10-15T12
:15:43.000000+00:00</tradeTime><refPx>97.3309</refPx></row></table3><table4><row
><simpleAvgPx>97.6405</simpleAvgPx><avgPx>97.6405</avgPx></row></table4><table6>
<row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>195281<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
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>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrdere
dVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:
00</tradeDate><table3><row><startTime>2019-11-05T13:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>99.40000000000001</price><volume>298200</volume
><tradeTime>2019-11-05T15:20:22.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>9
9.3558</refPx></row></table3><table4><row><simpleAvgPx>99.48999999999999</simple
AvgPx><avgPx>99.48999999999999</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>596940</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>300000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AMZN 
4.05 
08/22/47</name><identifier><ID>US023135BJ40</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VNKRLE Float 
05/25/23</name><identifier><ID>XS1823770828</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TRAFIG 2  1/4  
05/30/23</name><identifier><ID>CH0416445333</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFGFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>VLO 4.35 
06/01/28</name><identifier><ID>US91913YAV20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TEVA 3  1/4  
04/15/22</name><identifier><ID>XS1812903828</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>450000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>8.43</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.43</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00
</tradeDate><table3><row><startTime>2019-10-22T09:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>99.26000000000001</price><volume>198520</volume><
tradeTime>2019-10-22T09:52:17.000000+00:00</tradeTime><refPx>99.31375</refPx></r
ow><row><startTime>2019-10-22T11:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>99.01000000000001</price><volume>99010</volume><tradeTime>2019-10-
22T13:17:21.000000+00:00</tradeTime><refPx>98.93995</refPx></row></table3><table
4><row><simpleAvgPx>99.13500000000001</simpleAvgPx><avgPx>99.17666699999999</avg
Px></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>297530</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</median
FilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.163</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>0.163</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>QNB
K Float 
05/31/21</name><identifier><ID>XS1824431313</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FERCAP Float 
05/25/22</name><identifier><ID>SE0011167972</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBVGDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MCD Float 
10/28/21</name><identifier><ID>US58013MFG42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table3><row><startTime>2019-10-31T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.161</price><volume>200322</volume><tradeTime>2019-10-31
T15:20:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.75035099999999</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>CC 4 
05/15/26</name><identifier><ID>XS1827600724</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table4><row><simpleAvgPx>92.34999999999999</simpleAvgPx><avgPx>92.34999999999
999</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>554100</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000
</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PFG
LN 7 
06/04/23</name><identifier><ID>XS1827005411</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>VOD 3  3/4  
01/16/24</name><identifier><ID>US92857WBH25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MCHP 3.922 
06/01/21</name><identifier><ID>US595017AN45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ICLIT 6  3/8  
05/31/38</name><identifier><ID>IL0028103310</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>OAKNBK 7  3/4  
06/01/28</name><identifier><ID>XS1713463047</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EFX 3.6 
08/15/21</name><identifier><ID>US294429AM71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VOD Float 
01/16/24</name><identifier><ID>US92857WBN92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CLR 4  3/8  
01/15/28</name><identifier><ID>US212015AS02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>COGO 4  7/8  
06/01/21</name><identifier><ID>XS1823212904</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>YARNO 4  3/4  
06/01/28</name><identifier><ID>USR9900CAR71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TPHL 7.85 
06/04/21</name><identifier><ID>XS1831884702</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BCHINA Float 
06/07/21</name><identifier><ID>XS1830915572</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>460000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DB 
4.1 
01/13/26</name><identifier><ID>US251526BZ10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CCB Float 
06/08/21</name><identifier><ID>XS1832936055</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DB 
3.7 
05/30/24</name><identifier><ID>US251526BY45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>KHC 4 
06/15/23</name><identifier><ID>US50077LAS51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
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><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>KHC 3  3/8  
06/15/21</name><identifier><ID>US50077LAR78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HYNMTR Float 
07/08/21</name><identifier><ID>US44891CAV54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>HYNMTR 4  1/8  
06/08/23</name><identifier><ID>US44891CAW38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ICBCA
S Float 
06/14/21</name><identifier><ID>XS1831163396</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DANBNK 3  7/8  
09/12/23</name><identifier><ID>US23636BAR06</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DANBNK Float 
09/12/23</name><identifier><ID>US23636BAP40</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AMZN 2.8 
08/22/24</name><identifier><ID>US023135AZ90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FRTR 0  3/4  
11/25/28</name><identifier><ID>FR0013341682</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDat
e><table4><row><simpleAvgPx>106.39</simpleAvgPx><avgPx>106.39</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>3617260</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
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mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1700000</medianFilledVolume
><medianOrderedVolume>1700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>DB 2.95 
08/20/20</name><identifier><ID>US251526BU23</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CAFP Float 
06/15/22</name><identifier><ID>FR0013342664</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFX</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.19</price><volume>200380</volume><tradeTime>2019-11-29T
14:02:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.3327</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>NAVI 6  3/4  
06/15/26</name><identifier><ID>US63938CAJ71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INXN 4  3/4  
06/15/25</name><identifier><ID>XS1838072426</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.337</price><volume>270842</volume><tradeTime>2019-10-14
T10:56:07.000000+00:00</tradeTime><refPx>108.32175</refPx></row></table3><table4
><row><simpleAvgPx>108.322</simpleAvgPx><avgPx>108.322</avgPx></row></table4><ta
ble6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>54
1610</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVolume><medianO
rderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>AMZN 2.4 
02/22/23</name><identifier><ID>US023135AW69</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FRFP 1  1/2  
06/18/25</name><identifier><ID>FR0013342334</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OUTOK 4  1/8  
06/18/24</name><identifier><ID>FI4000331004</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>
4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
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>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>40</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.346</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.346</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>40</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>40</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTi
me>2019-10-30T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
1</price><volume>20200</volume><tradeTime>2019-10-30T11:48:54.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>2</tradingPlatform><refPx>99.59824999999999</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.8139999999999999</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.8139999999999999</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>19</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T
09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75</price><v
olume>15262</volume><tradeTime>2019-12-11T09:56:02.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradi
ngPlatform><refPx>100.7048</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.6850000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.6850000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
34</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VIVATN 7 
PERP</name><identifier><ID>XS1835946564</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><t
able3><row><startTime>2019-12-10T11:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>106.45</price><volume>425800</volume><tradeTime>2019-12-10T12:2
9:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>106.8604</refPx></row><row><
startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><s
impleAvgExecutedPx>106.3935</simpleAvgExecutedPx><totalValue>425574</totalValue>
</row></table3><table4><row><simpleAvgPx>106.4655</simpleAvgPx><avgPx>106.4895</
avgPx><highPx>106.625</highPx><lowPx>106.35</lowPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>1277874</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolu

Page 542



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
me>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>BACRED 2 
03/29/24</name><identifier><ID>XS1782625641</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table3><row><startTime>2019-10-18T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.65</price><volume>201300</volume><tradeTime>2019-10-18T
13:26:12.000000+00:00</tradeTime><refPx>100.628502</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table3><row><sta
rtTime>2019-11-13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>100.65</price><volume>1509750</volume><tradeTime>2019-11-13T11:17:59.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>100.373703</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.637</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.637</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T13:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>100.699</price><volume>120838</volume>
<tradeTime>2019-11-18T13:56:14.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>10
0.709</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.662</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.662</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-05+00:00</tradeDate><table3><row><startTime>2019-12-05T1
3:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.899</price><v
olume>100899</volume><tradeTime>2019-12-05T13:59:50.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>100.813499</refPx></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.339</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>2.339</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
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DateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GM 4.15 
06/19/23</name><identifier><ID>US37045XCL82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>75000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GLIBA
1  3/4  
09/30/46</name><identifier><ID>US36164VAA52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>125.075</price><volume>31268</volume><tradeTime>2019-10-15T
15:27:03.000000+00:00</tradeTime><refPx>123.537003</refPx></row></table3><table4
><row><simpleAvgPx>125.09</simpleAvgPx><avgPx>125.09</avgPx></row></table4><tabl
e6><row><numOrdRfq>8</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>6254
5</totalValue><numOrdRfqCancelWithdraw>4</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>25000</medianFilledVolume><medianOrder
edVolume>12512500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>HIG Float 
08/02/21</name><identifier><ID>XS0262402711</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JABHOL 2  1/2  
06/25/29</name><identifier><ID>DE000A1919H2</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table4><row><simpleAvgPx>111.75</simpleAvgPx><avgPx>111.75</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>6705000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolume
><medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.5085</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.5085</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>28.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28.5
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>UBIIM 1 
06/29/21</name><identifier><ID>IT0005336489</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.686</price><volume>50343</volume><tradeTime>2019-10-02T
15:48:56.000000+00:00</tradeTime><refPx>100.694603</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><row
><startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>100.7</price><volume>30210</volume><tradeTime>2019-10-03T15:44:49.000000+
00:00</tradeTime><refPx>100.697098</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019
-10-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.71</p
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rice><volume>151065</volume><tradeTime>2019-10-04T15:53:40.000000+00:00</tradeTi
me><refPx>100.680298</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>2019-10-07T09:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.05</
simpleAvgExecutedPx><totalValue>1010500</totalValue></row><row><startTime>2019-1
0-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.711786<
/price><volume>28199</volume><tradeTime>2019-10-07T15:42:59.000000+00:00</tradeT
ime><refPx>100.701599</refPx></row></table3><table4><row><simpleAvgPx>100.880893
</simpleAvgPx><avgPx>101.040788</avgPx></row></table4><table6><row><numOrdRfq>3<
/numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1038699.299996</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>514000</medianFilledVolume><medianOrderedVolume>28
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tra
deDate><table3><row><startTime>2019-10-08T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>100.772941</price><volume>256971</volume><tradeTime>20
19-10-08T15:46:46.000000+00:00</tradeTime><refPx>100.6763</refPx></row></table3>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>255000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><tab
le3><row><startTime>2019-10-09T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>100.82</price><volume>79647</volume><tradeTime>2019-10-09T15:38:5
9.000000+00:00</tradeTime><refPx>100.726402</refPx></row></table3><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>79000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><start
Time>2019-10-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
100.813392</price><volume>228846</volume><tradeTime>2019-10-11T15:46:21.000000+0
0:00</tradeTime><refPx>100.652397</refPx></row></table3><table4><row><simpleAvgP
x>100.916696</simpleAvgPx><avgPx>100.826198</avgPx></row></table4><table6><row><
numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>243999.400067
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>121000</medianFilledVolume><medianOrder
edVolume>121000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-1
4+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>100.83331</price><volume>286366</volume><t
radeTime>2019-10-14T15:45:16.000000+00:00</tradeTime><refPx>100.645401</refPx></
row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2
84000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</t
radeDate><table3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>100.788781</price><volume>82646</volume><tradeTime>2
019-10-16T15:39:13.000000+00:00</tradeTime><refPx>101.383301</refPx></row></tabl
e3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>82000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>100.764071</price><volume>113863</volume><tradeTime>2019-10-17T
15:49:46.000000+00:00</tradeTime><refPx>101.414497</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>113000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><ro
w><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>100.59</price><volume>73430</volume><tradeTime>2019-10-18T15:41:11.00000
0+00:00</tradeTime><refPx>101.4552</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>73000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019
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-10-21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.62792
2</price><volume>154967</volume><tradeTime>2019-10-21T15:16:25.000000+00:00</tra
deTime><refPx>101.431297</refPx></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>154000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.603559</price>
<volume>118712</volume><tradeTime>2019-10-22T15:43:56.000000+00:00</tradeTime><r
efPx>101.437401</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>118000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-23+00:00</tradeDate><table3><row><startTime>2019-10-23T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>40240<
/volume><tradeTime>2019-10-23T15:46:25.000000+00:00</tradeTime><refPx>101.460098
</refPx></row></table3><table4><row><simpleAvgPx>100.525</simpleAvgPx><avgPx>100
.499587</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrade
s>2</numExecTrades><totalValue>121604.5</totalValue><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>
60500</medianFilledVolume><medianOrderedVolume>60500</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3><row><startTime>
2019-10-25T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.1
8</price><volume>8014</volume><tradeTime>2019-10-25T15:42:26.000000+00:00</trade
Time><refPx>101.448303</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>8000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.52</price><volume>
17088</volume><tradeTime>2019-10-30T16:48:47.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>101.427399</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3>
<row><startTime>2019-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>100.555515</price><volume>136755</volume><tradeTime>2019-10-31T16:45:
05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform><refPx>101.413002</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>100.83</price><volume>5041</vol
ume><tradeTime>2019-11-19T16:41:20.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refP
x>101.323799</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table3><row><star
tTime>2019-11-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>100.84</price><volume>20168</volume><tradeTime>2019-11-28T16:46:51.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>101.2752</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:0
0</tradeDate><table3><row><startTime>2019-11-29T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>100.75913</price><volume>23174</volume><tradeTim
e>2019-11-29T16:39:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.271797<
/refPx></row></table3><table4><row><simpleAvgPx>100.779565</simpleAvgPx><avgPx>1
00.771515</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTra
des>2</numExecTrades><totalValue>33254.599992</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>16500</medianFilledVolume><medianOrderedVolume>16500</medianOrderedVolume>
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<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><row><star
tTime>2019-12-02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>100.738053</price><volume>113834</volume><tradeTime>2019-12-02T16:41:35.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>101.266403</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
03+00:00</tradeDate><table3><row><startTime>2019-12-03T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>100.665405</price><volume>74492</volume><
tradeTime>2019-12-03T16:43:15.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101
.253098</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime
>2019-12-04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.
19</price><volume>505950</volume><tradeTime>2019-12-04T10:46:49.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>2</tradingPlatform><refPx>101.265701</refPx></row><row><startTime>2019-12-0
4T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.710156</pr
ice><volume>258825</volume><tradeTime>2019-12-04T16:38:29.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1
</tradingPlatform><refPx>101.265701</refPx></row></table3><table4><row><simpleAv
gPx>100.950078</simpleAvgPx><avgPx>101.027094</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>764775.0998
92</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>378500</medianFilledVolume><medianOrd
eredVolume>378500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-05+00:00</tradeDate><table3><row><startTime>2019-12-05T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>100.706</price><volume>176235</volume><t
radeTime>2019-12-05T16:40:34.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.
264</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><row><startTime>201
9-12-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.6909
09</price><volume>55380</volume><tradeTime>2019-12-06T16:38:01.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>101.224403</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</
tradeDate><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>101.191</price><volume>505955</volume><tradeTime>20
19-12-09T11:17:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.236298</ref
Px></row><row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>100.7</price><volume>30210</volume><tradeTime>2019-12-09T16:
34:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>101.236298</refPx></row></t
able3><table4><row><simpleAvgPx>100.9455</simpleAvgPx><avgPx>101.163208</avgPx><
/row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>536165</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>265000</medianFill
edVolume><medianOrderedVolume>265000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>13.196</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>13.196</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12
-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.717576</
price><volume>66473</volume><tradeTime>2019-12-10T16:37:19.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform><refPx>101.289963</refPx></row></table3><table4><row><simpleA
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vgPx>100.771288</simpleAvgPx><avgPx>100.751146</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>96721.1000
28</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>48000</medianFilledVolume><medianOrde
redVolume>48000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-1
1+00:00</tradeDate><table3><row><startTime>2019-12-11T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>100.756276</price><volume>292193</volume><
tradeTime>2019-12-11T16:35:23.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101
.270844</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table3><row><startTime
>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.
72</price><volume>152087</volume><tradeTime>2019-12-12T16:42:54.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>101.287704</refPx></row></table3><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00<
/tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>100.757927</price><volume>194462</volume><tradeTim
e>2019-12-13T16:35:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.264503<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12
-16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.749293</
price><volume>313330</volume><tradeTime>2019-12-16T16:43:50.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>1</tradingPlatform><refPx>101.267342</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tra
deDate><table3><row><startTime>2019-12-17T09:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>101.19</price><volume>1315470</volume><tradeTime>2019-
12-17T11:08:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.314102</refPx>
</row><row><startTime>2019-12-17T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>100.760456</price><volume>331501</volume><tradeTime>2019-12-17T
16:44:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.314102</refPx></row>
</table3><table4><row><simpleAvgPx>100.975228</simpleAvgPx><avgPx>101.103247</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExe
cTrades><totalValue>1646971.899911</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>81450
0</medianFilledVolume><medianOrderedVolume>814500</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>201
9-12-19T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.83</
price><volume>100830</volume><tradeTime>2019-12-19T16:34:45.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>1</tradingPlatform><refPx>101.3162</refPx></row></table3><table4><row><simpleAv
gPx>100.8</simpleAvgPx><avgPx>100.792059</avgPx></row></table4><table6><row><num
OrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>274154.4</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>136000</medianFilledVolume><medianOrderedVolume
>136000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00<
/tradeDate><table3><row><startTime>2019-12-20T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>100.77</price><volume>63485</volume><tradeTime>201
9-12-20T16:44:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.313103</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
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bles><tradeDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.7</price><vol
ume>159106</volume><tradeTime>2019-12-23T16:35:47.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform><refPx>101.306396</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><ta
ble3><row><startTime>2019-12-27T15:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>100.75</price><volume>93697</volume><tradeTime>2019-12-27T16:36:
54.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform><refPx>101.302902</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-30+00:00</tradeDate><table3><row><startTime>2019-12-30T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>100.74</price><volume>37273</vo
lume><tradeTime>2019-12-30T16:36:26.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>101.290588</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>CLAFP 5 
07/01/23</name><identifier><ID>FR0013342425</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table3><row><startTime>2019-11-28T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>1.2</price><volume>144</volume><tradeTime>2019-11-28T16:36:
24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
BAYNGR Float 
12/15/23</name><identifier><ID>USU07265AD03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAYNGR 0  5/8  
12/15/22</name><identifier><ID>XS1840614900</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SAFFP 0 
06/21/23</name><identifier><ID>FR0013344033</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table3><row><startTime>2019-10-09T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>164.71</price><volume>247</volume><tradeTime>2019-10-09T15:
19:58.000000+00:00</tradeTime><refPx>164.544693</refPx></row></table3><table4><r
ow><simpleAvgPx>164.725</simpleAvgPx><avgPx>164.725</avgPx></row></table4><table
6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>494.1
75</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>150</medianFilledVolume><medianOrdere
dVolume>150</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00
:00</tradeDate><table3><row><startTime>2019-10-15T13:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>165.735</price><volume>828</volume><tradeTime>
2019-10-15T15:06:51.000000+00:00</tradeTime><refPx>165.650497</refPx></row></tab
le3><table4><row><simpleAvgPx>165.75</simpleAvgPx><avgPx>165.75</avgPx></row></t
able4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><tota
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lValue>1657.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500</medianFilledVolume><m
edianOrderedVolume>500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>166.765</price><volume>1209</volume
><tradeTime>2019-11-04T16:18:00.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>1
66.344696</refPx></row></table3><table4><row><simpleAvgPx>166.75</simpleAvgPx><a
vgPx>166.75</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecT
rades>2</numExecTrades><totalValue>2417.875</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>725</medianFilledVolume><medianOrderedVolume>725</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table3><row><startTime>
2019-11-25T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>169.4
85</price><volume>8474</volume><tradeTime>2019-11-25T12:08:09.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>169.501999</refPx></row></table3><table4><row><simp
leAvgPx>169.5</simpleAvgPx><avgPx>169.5</avgPx></row></table4><table6><row><numO
rdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>16950</totalValue
><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>5000</medianFilledVolume><medianOrderedVolume>2502.
5</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</trade
Date><table3><row><startTime>2019-11-26T09:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>169.625</price><volume>3392</volume><tradeTime>2019-11-2
6T11:07:02.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>169.629898</refPx></ro
w></table3><table4><row><simpleAvgPx>169.61</simpleAvgPx><avgPx>169.61</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>6784.4</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000</medianFilledV
olume><medianOrderedVolume>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>VW 4  5/8  
PERP</name><identifier><ID>XS1799939027</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:0
0</tradeDate><table3><row><startTime>2019-10-15T13:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>109.97</price><volume>109970</volume><tradeTime>
2019-10-15T14:06:20.000000+00:00</tradeTime><refPx>110.041</refPx></row></table3
><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>1.839</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.839</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
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elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CNPFP 4  3/4  
PERP</name><identifier><ID>FR0013336534</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBZXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-29+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table3><row><star
tTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>109.2</price><volume>436800</volume><tradeTime>2019-11-14T14:35:26.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>108.94975</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>1.23</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>1.23</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
0+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>VW 3  3/8  
PERP</name><identifier><ID>XS1799938995</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-04+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
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table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>EQM 4  3/4  
07/15/23</name><identifier><ID>US26885BAD29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>EQM 5  1/2  
07/15/28</name><identifier><ID>US26885BAC46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>EQM 6  1/2  
07/15/48</name><identifier><ID>US26885BAE02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>WMT 3  1/8  
06/23/21</name><identifier><ID>US931142EJ83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CMZB 1.1 
07/11/25</name><identifier><ID>CH0423279303</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TITIM 2  7/8  
01/28/26</name><identifier><ID>XS1846631049</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>SOIFP 0 
06/28/23</name><identifier><ID>FR0013345949</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNFX</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>116</price><volume>4640</volume><tradeTime>2019-10-03T09:52
:48.000000+00:00</tradeTime><refPx>116.195702</refPx></row></table3><table4><row
><simpleAvgPx>116.25</simpleAvgPx><avgPx>116.25</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>9300</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>4000</medianFilledVolume><medianOrderedVolum
e>4000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>29.5</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>29.5</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:0
0</tradeDate><table3><row><startTime>2019-10-11T13:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>122</price><volume>12200</volume><tradeTime>2019
-10-11T14:36:25.000000+00:00</tradeTime><refPx>119.274399</refPx></row></table3>
<table4><row><simpleAvgPx>122.075</simpleAvgPx><avgPx>122.075</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>24415</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000</medianFilledVolume><me
dianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>0.59</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.59</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-15+00:00</tradeDate><table3><row><startTime>2019-10-15T11:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>122</price><volume>14640</vol
ume><tradeTime>2019-10-15T13:06:03.000000+00:00</tradeTime><refPx>122.207802</re
fPx></row></table3><table4><row><simpleAvgPx>122.075</simpleAvgPx><avgPx>122.075
</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</nu
mExecTrades><totalValue>29298</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>12000</med
ianFilledVolume><medianOrderedVolume>12000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.0385</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.0385</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>47.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>47.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><row><startTi
me>2019-12-02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>11
9.9</price><volume>2997</volume><tradeTime>2019-12-02T15:44:32.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>121.259499</refPx></row></table3><table4><row><sim
pleAvgPx>119.8</simpleAvgPx><avgPx>119.8</avgPx></row></table4><table6><row><num
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OrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>5990</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianFilledVolume>2500</medianFilledVolume><medianOrderedVolume>2500<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>1.8045</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
1.8045</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0.5</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0.5</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>BULENR 3  1/2  
06/28/25</name><identifier><ID>XS1839682116</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LHMCFI 6  1/4  
12/20/23</name><identifier><ID>XS1849558900</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table3><row><startTime>2019-11-15T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.25</price><volume>425000</volume><tradeTime>2019-11-15T
15:22:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.06345</refPx></row><
/table3><table4><row><simpleAvgPx>106.26</simpleAvgPx><avgPx>106.26</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>850080</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVo
lume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.759</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.759</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>45.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45.
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-1
3T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.6</price><
volume>105600</volume><tradeTime>2019-12-13T11:48:25.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tra
dingPlatform><refPx>106.0057</refPx></row></table3><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RCFFP
1  7/8  
07/02/25</name><identifier><ID>FR0013346822</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table3><row><startTime>2019-10-16T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>107.25</price><volume>1072500</volume><tradeTime>2019-10-16
T13:58:00.000000+00:00</tradeTime><refPx>106.887</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>57</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>57</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+
00:00</tradeDate><table3><row><startTime>2019-10-31T09:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>106.85</price><volume>1068500</volume><trade
Time>2019-10-31T10:14:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.8569
5</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
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ables><instrumentRtsTables><table2><name>AREITF 2  7/8  
07/02/25</name><identifier><ID>FR0013346814</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table3><row><startTime>2019-11-07T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.5</price><volume>105500</volume><tradeTime>2019-11-07T1
4:01:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.83525</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.586</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.586</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>CAPLFP 7 
10/16/20</name><identifier><ID>FR0013328432</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table3><row><startTime>2019-10-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.5</price><volume>100500</volume><tradeTime>2019-10-29T1
5:06:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.897797</refPx></row><
/table3><table4><row><simpleAvgPx>100.625</simpleAvgPx><avgPx>100.625</avgPx></r
ow></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>201250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilled
Volume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.587</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.587</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>99</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>99<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRt
sTables><instrumentRtsTables><table2><name>ORZCPR 5  1/4  
10/09/23</name><identifier><ID>ES0205031000</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CHTR 4  1/2  
02/01/24</name><identifier><ID>US161175BQ65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KNFP
5  3/8  
11/29/27</name><identifier><ID>XS0158363852</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CNPFP 6 
01/22/49</name><identifier><ID>FR0013101599</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MET Float 
06/28/22</name><identifier><ID>XS0306913186</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table3><row><startTime>2019-12-04T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><simpleAvgExecutedPx>108.55</simpleAvgExecutedPx><totalValue>54275
0</totalValue></row></table3><table4><row><simpleAvgPx>108.55</simpleAvgPx><avgP
x>108.55</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrad
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es>2</numExecTrades><totalValue>542750</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2
50000</medianFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.597</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.597</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>44.5</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>44.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FMEGR 1  1/2  
07/11/25</name><identifier><ID>XS1854532949</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VITTA
S 5  3/4  
07/11/28</name><identifier><ID>XS1855456288</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>330000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>PVASSU 5  1/2  
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07/13/28</name><identifier><ID>BE0002603810</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQXR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ALDF
P Float 
07/16/21</name><identifier><ID>XS1856041287</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SDRLNO 12 
07/15/25</name><identifier><ID>US81173JAA79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table3><row><startTime>2019-12-20T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>82.95</price><volume>1659000</volume><tradeTime>2019-12-20T
10:09:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>83.25</refPx></row></tab
le3><table4><row><simpleAvgPx>82.97499999999999</simpleAvgPx><avgPx>82.974999999
99999</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>
2</numExecTrades><totalValue>3319000</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200
0000</medianFilledVolume><medianOrderedVolume>2000000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>159.5</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>159.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>CS 7  1/2  
PERP</name><identifier><ID>USH3698DBW32</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>PANW 0  3/4  
07/01/23</name><identifier><ID>US697435AD78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>111.865</price><volume>290849</volume><tradeTime>2019-11-04
T16:18:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>111.615402</refPx></row
></table3><table4><row><simpleAvgPx>111.85</simpleAvgPx><avgPx>111.85</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>581620</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>260000</medianFilled
Volume><medianOrderedVolume>260000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>OTTOGR 4 
PERP</name><identifier><ID>XS1853998182</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>BMO 0  1/4  
11/17/21</name><identifier><ID>XS1857073180</ID><IDType>ISIN</IDType></identifie

Page 557



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KCN 4  1/2  
07/15/27</name><identifier><ID>US496902AQ09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SDFGR 3  1/4  
07/18/24</name><identifier><ID>XS1854830889</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.57</price><volume>316710</volume><tradeTime>2019-10-01T
15:37:46.000000+00:00</tradeTime><refPx>105.50935</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>2.603</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>2.603</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tr
adeDate><table4><row><simpleAvgPx>105.0125</simpleAvgPx><avgPx>105.02377</avgPx>
<highPx>105.05</highPx><lowPx>105</lowPx></row></table4><table6><row><numOrdRfq>
4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>6406450</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>150000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeD
ate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
1+00:00</tradeDate><table3><row><startTime>2019-11-21T13:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>101.57</price><volume>1015700</volume><tra
deTime>2019-11-21T15:26:42.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.67
875</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>3.462</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>3.462</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
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019-11-27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>IDIASW 0  3/4  
07/17/24</name><identifier><ID>CH0426820350</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNDB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SDRLNO 12 
07/15/25</name><identifier><ID>USG8000AAA19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>15616</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AGILE
8  1/2  
07/18/21</name><identifier><ID>XS1856094724</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KOANO 5 
07/15/25</name><identifier><ID>XS1843461689</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table4><row><simpleAvgPx>98.9055</simpleAvgPx><avg
Px>98.9055</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTr
ades>2</numExecTrades><totalValue>593433</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table3><row><startTi
me>2019-11-13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99
</price><volume>346500</volume><tradeTime>2019-11-13T16:01:51.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>2</tradingPlatform><refPx>99.1204</refPx></row></table3><table4><row><simpleA
vgPx>99.01000000000001</simpleAvgPx><avgPx>99.01000000000001</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVa
lue>693070</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>350000</medianFilledVolume><m
edianOrderedVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.7995</meanTimeAcceptToExecSecs><m
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edianTimeAcceptToExecSecs>0.7995</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>18.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18.5</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T09
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.25</price><vol
ume>100250</volume><tradeTime>2019-12-04T10:21:00.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform><refPx>100.51225</refPx></row></table3><table4><row><simpleAvgPx>100.4
25</simpleAvgPx><avgPx>100.425</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>200850</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KOA
NO 5 
07/15/25</name><identifier><ID>XS1843462067</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAYNGR 4.4 
07/15/44</name><identifier><ID>USU07265AX66</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BBRIIJ 4  5/8  
07/20/23</name><identifier><ID>XS1852235586</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SFRFP 5  7/8  
02/01/27</name><identifier><ID>XS1859337419</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>110.817</price><volume>387859</v
olume><tradeTime>2019-11-06T10:42:38.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><re
fPx>111.0267</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>D
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T 2.2 
07/25/33</name><identifier><ID>XS1858856740</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table4><row><simpleAvgPx>108.75</simpleAvgPx><avgPx>108.8125</avgPx><highPx>1
09.75</highPx><lowPx>108.25</lowPx></row></table4><table6><row><numOrdRfq>3</num
OrdRfq><numExecTrades>3</numExecTrades><totalValue>8705000</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>3000000</medianFilledVolume><medianOrderedVolume>3000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.575</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.585
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>62.333333</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>76</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>BAYNGR 3  3/8  
07/15/24</name><identifier><ID>USU07265AN84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MUFG Float 
07/26/23</name><identifier><ID>US606822AZ74</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JPM 0 
12/30/20</name><identifier><ID>XS1849470999</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>113.235</price><volume>226470</volume><tradeTime>2019-12-04
T17:27:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>113.129997</refPx></row
></table3><table4><row><simpleAvgPx>113.25</simpleAvgPx><avgPx>113.25</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>453000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilled
Volume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T13:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>117.11</price><volume>1
639540</volume><tradeTime>2019-12-13T13:46:09.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>116.821503</refPx></row></table3><table4><row><simpleAvgPx>117.125<
/simpleAvgPx><avgPx>117.125</avgPx></row></table4><table6><row><numOrdRfq>2</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>3279500</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>1400000</medianFilledVolume><medianOrderedVolume>1400000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UBI
IM 1.3 
02/28/21</name><identifier><ID>IT0005339319</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.1</price><volume>146595</volume><tradeTime>2019-10-01T1
5:42:48.000000+00:00</tradeTime><refPx>101.0019</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>145000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><table3><row><
startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>101.1</price><volume>50550</volume><tradeTime>2019-10-02T15:49:02.000000+00
:00</tradeTime><refPx>101.012398</refPx></row></table3><table6><row><numOrdRfq>2
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
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>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><row><startTime>2019-1
0-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.102222<
/price><volume>45495</volume><tradeTime>2019-10-03T15:44:44.000000+00:00</tradeT
ime><refPx>101.0112</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>45000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019-10-04T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.13</price><volume>91
01</volume><tradeTime>2019-10-04T15:53:36.000000+00:00</tradeTime><refPx>100.993
896</refPx></row></table3><table4><row><simpleAvgPx>101.135</simpleAvgPx><avgPx>
101.134</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrade
s>2</numExecTrades><totalValue>15170.1</totalValue><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7
500</medianFilledVolume><medianOrderedVolume>7500</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><row><startTime>201
9-10-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.12</
price><volume>111232</volume><tradeTime>2019-10-07T15:43:02.000000+00:00</tradeT
ime><refPx>101.008698</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>110000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-08+00:00</tradeDate><table3><row><startTime>2019-10-08T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.13973</price><vol
ume>149686</volume><tradeTime>2019-10-08T15:46:55.000000+00:00</tradeTime><refPx
>100.9823</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>148000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-09+00:00</tradeDate><table3><row><startTime>2019-10-09T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>101.12</price><volume>44492</volu
me><tradeTime>2019-10-09T15:38:56.000000+00:00</tradeTime><refPx>101.016899</ref
Px></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>44000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:0
0</tradeDate><table3><row><startTime>2019-10-10T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>101.107125</price><volume>161771</volume><tradeT
ime>2019-10-10T15:45:53.000000+00:00</tradeTime><refPx>100.999199</refPx></row><
/table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>160000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeD
ate><table3><row><startTime>2019-10-11T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>101.118724</price><volume>340770</volume><tradeTime>2019-
10-11T15:46:20.000000+00:00</tradeTime><refPx>100.967903</refPx></row></table3><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>337000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><tabl
e3><row><startTime>2019-10-14T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>101.156</price><volume>25289</volume><tradeTime>2019-10-14T15:45:0
5.000000+00:00</tradeTime><refPx>100.959099</refPx></row></table3><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>25000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table3><row><start
Time>2019-10-15T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
101.125</price><volume>303375</volume><tradeTime>2019-10-15T15:59:32.000000+00:0
0</tradeTime><refPx>100.952103</refPx></row></table3><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-17+00:00</tradeDate><table3><row><startTime>2019-10
-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.085454</
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price><volume>11119</volume><tradeTime>2019-10-17T15:49:46.000000+00:00</tradeTi
me><refPx>101.772636</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>11000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-18+00:00</tradeDate><table3><row><startTime>2019-10-18T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>101</price><volume>5050
</volume><tradeTime>2019-10-18T15:41:19.000000+00:00</tradeTime><refPx>101.82530
2</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>5000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21
+00:00</tradeDate><table3><row><startTime>2019-10-21T13:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>101</price><volume>48480</volume><tradeTime
>2019-10-21T15:16:25.000000+00:00</tradeTime><refPx>101.789902</refPx></row></ta
ble3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>48000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate>
<table3><row><startTime>2019-10-22T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>101</price><volume>12120</volume><tradeTime>2019-10-22T15:43:
58.000000+00:00</tradeTime><refPx>101.7995</refPx></row></table3><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>12000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startT
ime>2019-10-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>1
01</price><volume>40400</volume><tradeTime>2019-10-23T15:46:21.000000+00:00</tra
deTime><refPx>101.830902</refPx></row></table3><table4><row><simpleAvgPx>100.994
151</simpleAvgPx><avgPx>100.991507</avgPx></row></table4><table6><row><numOrdRfq
>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>147447.600014</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>73000</medianFilledVolume><medianOrderedVolume>7
3000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tr
adeDate><table3><row><startTime>2019-10-30T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>100.98</price><volume>5049</volume><tradeTime>2019-10
-30T16:48:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.785202</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-31+00:00</tradeDate><table3><row><startTime>2019-10-31T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.98</price><volume
>120166</volume><tradeTime>2019-10-31T16:44:58.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>101.760498</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table
3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>100.820533</price><volume>151230</volume><tradeTime>2019-11-05T16:4
0:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>101.851601</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>101.18</price><volume>10118</
volume><tradeTime>2019-11-19T16:41:29.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><r
efPx>101.617302</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><s
tartTime>2019-12-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>101.01</price><volume>151515</volume><tradeTime>2019-12-03T16:43:23.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
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dingPlatform>1</tradingPlatform><refPx>101.563698</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-0
4+00:00</tradeDate><table3><row><startTime>2019-12-04T09:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>101.38</price><volume>506900</volume><trad
eTime>2019-12-04T10:48:00.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.572
304</refPx></row><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>101.11</price><volume>10111</volume><tradeTime>2019-
12-04T16:38:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingM
ode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.572304</refPx>
</row></table3><table4><row><simpleAvgPx>101.208299</simpleAvgPx><avgPx>101.3400
16</avgPx><highPx>101.38</highPx><lowPx>101.11</lowPx></row></table4><table6><ro
w><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>642495.699
974</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>66000</medianFilledVolume><medianOrd
eredVolume>66000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
05+00:00</tradeDate><table3><row><startTime>2019-12-05T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>101.13</price><volume>168887</volume><tra
deTime>2019-12-05T16:40:33.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.56
8901</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><row><startTime>20
19-12-06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.36<
/price><volume>506800</volume><tradeTime>2019-12-06T13:49:21.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>2</tradingPlatform><refPx>101.540298</refPx></row><row><startTime>2019-12-06T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.02</price><vo
lume>15153</volume><tradeTime>2019-12-06T16:37:57.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform><refPx>101.540298</refPx></row></table3><table4><row><simpleAvgPx>101.
19</simpleAvgPx><avgPx>101.350097</avgPx></row></table4><table6><row><numOrdRfq>
2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>521953</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>257500</medianFilledVolume><medianOrderedVolume>257500</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table3><row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.04</price><volume>223298</volume><tradeTime>2019-12-09T
16:34:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.553772</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>101.04</price><volume>152
570</volume><tradeTime>2019-12-10T16:37:23.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>101.596207</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><r
ow><startTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>101.04</price><volume>303120</volume><tradeTime>2019-12-11T16:35:22.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>101.582367</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>101.04</price><volume>151560</volume>
<tradeTime>2019-12-12T16:43:02.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>10
1.590416</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
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ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTim
e>2019-12-13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101
.076104</price><volume>155657</volume><tradeTime>2019-12-13T16:35:27.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>1</tradingPlatform><refPx>101.572899</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+0
0:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>101.08</price><volume>472043</volume><tradeTi
me>2019-12-16T16:43:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.583496
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-1
2-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.08</pri
ce><volume>132414</volume><tradeTime>2019-12-17T16:44:20.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>101.6166</refPx></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table3><row><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.08</price><volume>202160</volume><tradeTime>2019-12-18T
16:40:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.612999</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>101.08</price><volume>233
494</volume><tradeTime>2019-12-19T16:34:43.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>101.617599</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><r
ow><startTime>2019-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>101.08</price><volume>168803</volume><tradeTime>2019-12-20T16:44:01.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>101.615997</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>101.02</price><volume>103040</volume>
<tradeTime>2019-12-23T16:35:49.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>10
1.612</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table3><row><startTime>2
019-12-27T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.06
</price><volume>61646</volume><tradeTime>2019-12-27T16:36:50.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>101.614197</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tr
adeDate><table3><row><startTime>2019-12-30T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>101.04</price><volume>79821</volume><tradeTime>2019-1
2-30T16:36:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.607933</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
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er></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>BAYNGR 2  3/4  
07/15/21</name><identifier><ID>USU07265AL29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TCHEN 6 
07/30/26</name><identifier><ID>XS1859258383</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>NIBCAP Float 
07/30/20</name><identifier><ID>XS1860797288</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SUNAC 8  5/8  
07/27/20</name><identifier><ID>XS1861032628</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAYNGR 2.85 
04/15/25</name><identifier><ID>USU07265AP33</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PDCE 5  3/4  
05/15/26</name><identifier><ID>US69327RAJ05</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table3><row><startTime>2019-12-04T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>94.84999999999999</price><volume>189700</volume><tradeTime>
2019-12-04T14:19:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>94.455597</re
fPx></row><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><simpleAvgExecutedPx>95.3</simpleAvgExecutedPx><totalValue>190570<
/totalValue></row></table3><table4><row><simpleAvgPx>95.11</simpleAvgPx><avgPx>9
4.99697</avgPx><highPx>95.34999999999999</highPx><lowPx>94.75</lowPx></row></tab
le4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>5</numExecTrades><totalV
alue>626980</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
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OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>130000</medianFilledVolume><
medianOrderedVolume>130000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>GS 2  1/2  
05/31/24</name><identifier><ID>XS1610693290</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BTPS 2.8
12/01/28</name><identifier><ID>IT0005340929</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table3><row><startTime>2019-10-21T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>116.67</price><volume>466680</volume><tradeTime>2019-10-21T
09:58:33.000000+00:00</tradeTime><refPx>116.73555</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.349</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.349</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>38.
001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38.001</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T09:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>116.34</price><volume>46536
0</volume><tradeTime>2019-11-04T10:38:42.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform
><refPx>116.398</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>0.528</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.528</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CMA 3.7 
07/31/23</name><identifier><ID>US200340AS60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PRMHLD 6  3/4  
08/15/23</name><identifier><ID>XS1860216909</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OIBRBZ 10 
07/27/25</name><identifier><ID>USP7354PAA23</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SCHENC 6  7/8  
06/15/23</name><identifier><ID>XS1862511729</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
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nstrumentRtsTables><instrumentRtsTables><table2><name>NEXFP 3  3/4  
08/08/23</name><identifier><ID>FR0013354297</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T11
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.375</price><vo
lume>656250</volume><tradeTime>2019-10-21T12:31:04.000000+00:00</tradeTime><refP
x>109.6299</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>10.308</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>10.308</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T11
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.539</price><vo
lume>219078</volume><tradeTime>2019-11-26T13:14:40.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform><refPx>109.84675</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>2.928</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.928</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table3><row><startTime>2019-12-12T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>110.2</price><volume>1102000</volume><tradeTime>2019-12-12T
12:30:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>109.949</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>ACAFP 1.35 
05/04/28</name><identifier><ID>FR0013327426</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.4</price><volume>532000</volume><tradeTime>2019-10-03T0
9:52:08.000000+00:00</tradeTime><refPx>105.754799</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>MULCEN 6  1/2  
08/01/23</name><identifier><ID>XS1860537619</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table3><row><startTime>2019-12-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>83.25</price><volume>83250</volume><tradeTime>2019-12-03T15
:29:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>83.18405</refPx></row></ta
ble3><table4><row><simpleAvgPx>83.075</simpleAvgPx><avgPx>83.075</avgPx></row></
table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tot
alValue>166150</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolum
e><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>HLDERP 4 
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12/19/23</name><identifier><ID>XS1764706310</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.5</price><volume>304500</volume><tradeTime>2019-10-15T1
4:39:39.000000+00:00</tradeTime><refPx>101.046402</refPx></row></table3><table4>
<row><simpleAvgPx>101.55</simpleAvgPx><avgPx>101.55</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>60930
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrde
redVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.012</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0.012</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39
.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39.5</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>INTEL 9  1/2  
02/15/23</name><identifier><ID>US45827AAD54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ESKOM 6.35 
08/10/28</name><identifier><ID>XS1864523300</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F 4.687 
06/09/25</name><identifier><ID>US345397ZJ59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BACR 7  3/4  
PERP</name><identifier><ID>US06738EBA29</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>HLF 7  1/4  
08/15/26</name><identifier><ID>USU4R90AAA62</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BMW Float 
08/13/21</name><identifier><ID>USU09513HR30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
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thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>APA 4  3/8  
10/15/28</name><identifier><ID>US037411BE40</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>STWD 4  3/4  
03/15/25</name><identifier><ID>US85571BAL99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>T Float 
06/12/24</name><identifier><ID>US00206RGD89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FLR 4  1/4  
09/15/28</name><identifier><ID>US343412AF90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>FUFENG 5  7/8  
08/28/21</name><identifier><ID>XS1834756063</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RABO
BK 0  3/4  
08/29/23</name><identifier><ID>XS1871439342</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NDASS Float 
08/30/23</name><identifier><ID>US65557DAZ42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LNGCIE 5  3/8  
08/27/23</name><identifier><ID>DE000A2NB8U6</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table3><row><startTime>2019-10-23T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.45</price><volume>51225</volume><tradeTime>2019-10-23T1
4:57:54.000000+00:00</tradeTime><refPx>103.704002</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table3><row>
<startTime>2019-10-24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>102.2664</price><volume>117606</volume><tradeTime>2019-10-24T15:19:16.0000
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00+00:00</tradeTime><refPx>103.644997</refPx></row></table3><table6><row><numOrd
Rfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>115000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3><row><startTime>
2019-10-25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.3
</price><volume>20460</volume><tradeTime>2019-10-25T14:42:14.000000+00:00</trade
Time><refPx>103.688301</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>DIOKRE 6 
10/01/23</name><identifier><ID>DE000A2NBY22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100</price><volume>45000</volume><tradeTime>2019-12-09T10:1
7:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>100.382751</refPx></row></ta
ble3><table4><row><simpleAvgPx>99.97499999999999</simpleAvgPx><avgPx>99.971845</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>102971</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>51500</medi
anFilledVolume><medianOrderedVolume>51500</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T
09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100</price><volu
me>20000</volume><tradeTime>2019-12-11T09:57:46.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform><refPx>100.212051</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><tabl
e3><row><startTime>2019-12-16T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>100.03</price><volume>40012</volume><tradeTime>2019-12-16T16:31:51
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>100.196671</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T09:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>100.1</price><volume>98098</volum
e><tradeTime>2019-12-17T10:14:14.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>
100.0896</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>SSELN 1  3/8  
09/04/27</name><identifier><ID>XS1875284702</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SIEGR 0  3/8  
09/06/23</name><identifier><ID>XS1874127811</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ELIASO 2  3/4  
PERP</name><identifier><ID>BE0002597756</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVJQR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>105.325</price><volume>421300</volume><tradeTime>2019-10-18T15:
53:24.000000+00:00</tradeTime><refPx>105.3567</refPx></row></table3><table4><row
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><simpleAvgPx>105.33</simpleAvgPx><avgPx>105.33</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>842640</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedV
olume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.401</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.401</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>71</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>71</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>MLFP 1  3/4  
09/03/30</name><identifier><ID>FR0013357852</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNDB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table3><row><startTime>2019-11-15T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>113.6</price><volume>227200</volume><tradeTime>2019-11-15T1
4:13:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>113.38305</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>1.354</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>1.354</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>121</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>121</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>CAPG 7.95 
09/07/21</name><identifier><ID>XS1876052025</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ASAMLI 6  1/2  
PERP</name><identifier><ID>XS1852563086</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>650000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CHALHK 4
 7/8  
09/07/21</name><identifier><ID>XS1876071751</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SSABAS 2  7/8  
09/06/23</name><identifier><ID>XS1876473122</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>WWLNO Float 
09/13/21</name><identifier><ID>NO0010831654</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
NOK</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table3><row><startTime>2019-11-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.455</price><volume>2009100</volume><tradeTime>2019-11-2
8T14:45:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.557999</refPx></ro
w></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.66</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.66</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>73</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>73</m
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edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>UBIIM 1.55 
09/28/21</name><identifier><ID>IT0005342081</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.76</price><volume>40704</volume><tradeTime>2019-10-02T1
5:48:46.000000+00:00</tradeTime><refPx>101.877403</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><row>
<startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>101.77</price><volume>32566</volume><tradeTime>2019-10-03T15:44:49.000000+
00:00</tradeTime><refPx>101.876701</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>32000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019
-10-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.79</p
rice><volume>2035</volume><tradeTime>2019-10-04T15:53:33.000000+00:00</tradeTime
><refPx>101.858803</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-07+00:00</tradeDate><table3><row><startTime>2019-10-07T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>101.79</price><volume>5700
2</volume><tradeTime>2019-10-07T15:43:01.000000+00:00</tradeTime><refPx>101.8834
99</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>56000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
08+00:00</tradeDate><table3><row><startTime>2019-10-08T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>101.791008</price><volume>262620</volume>
<tradeTime>2019-10-08T15:46:50.000000+00:00</tradeTime><refPx>101.858002</refPx>
</row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>258000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00<
/tradeDate><table3><row><startTime>2019-10-09T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>101.86</price><volume>4074</volume><tradeTime>2019
-10-09T15:39:06.000000+00:00</tradeTime><refPx>101.919899</refPx></row></table3>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>4000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table
3><row><startTime>2019-10-10T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>101.86</price><volume>19353</volume><tradeTime>2019-10-10T15:46:00.
000000+00:00</tradeTime><refPx>101.876503</refPx></row></table3><table6><row><nu
mOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianOrderedVolume>19000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTi
me>2019-10-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
1.86</price><volume>44818</volume><tradeTime>2019-10-11T15:46:20.000000+00:00</t
radeTime><refPx>101.812401</refPx></row></table3><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>44000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.86</price><vo
lume>8148</volume><tradeTime>2019-10-14T15:45:13.000000+00:00</tradeTime><refPx>
101.804901</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianOrderedVolume>8000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>101.81</price><volume>4072</volume
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><tradeTime>2019-10-16T15:39:22.000000+00:00</tradeTime><refPx>102.357796</refPx
></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>4000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</
tradeDate><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>101.666697</price><volume>221633</volume><tradeTime
>2019-10-17T15:49:45.000000+00:00</tradeTime><refPx>102.383598</refPx></row></ta
ble3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>218000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate
><table3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>101.581035</price><volume>117834</volume><tradeTime>2019-10-
18T15:41:07.000000+00:00</tradeTime><refPx>102.426598</refPx></row></table3><tab
le4><row><simpleAvgPx>101.590517</simpleAvgPx><avgPx>101.58254</avgPx></row></ta
ble4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><total
Value>127994.00002</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>63000</medianFilledVo
lume><medianOrderedVolume>63000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T13:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>101.58</price><volume>1015
8</volume><tradeTime>2019-10-21T15:16:24.000000+00:00</tradeTime><refPx>102.3916
02</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
22+00:00</tradeDate><table3><row><startTime>2019-10-22T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>101.58</price><volume>30474</volume><trad
eTime>2019-10-22T15:44:14.000000+00:00</tradeTime><refPx>102.3955</refPx></row><
/table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDa
te><table3><row><startTime>2019-10-23T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>101.59</price><volume>40636</volume><tradeTime>2019-10-23T
15:46:20.000000+00:00</tradeTime><refPx>102.422096</refPx></row></table3><table4
><row><simpleAvgPx>101.58505</simpleAvgPx><avgPx>101.581765</avgPx></row></table
4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>241764.59998</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>119000</medianFilledVolu
me><medianOrderedVolume>119000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T15:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>101.53</price><volume>3045<
/volume><tradeTime>2019-10-30T16:48:52.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>102.365196</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3><row><
startTime>2019-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>101.53</price><volume>1015</volume><tradeTime>2019-10-31T16:45:04.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>102.344597</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19
+00:00</tradeDate><table3><row><startTime>2019-11-19T15:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>101.83</price><volume>5091</volume><tradeTi
me>2019-11-19T16:41:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.212799
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-1
1-20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.94</pri
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ce><volume>791054</volume><tradeTime>2019-11-20T10:57:08.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2<
/tradingPlatform><refPx>102.204201</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeD
ate><table3><row><startTime>2019-12-03T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>101.64</price><volume>2032</volume><tradeTime>2019-12-03T
16:43:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.105904</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>101.73</price><volume>406
9</volume><tradeTime>2019-12-04T16:38:49.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
><refPx>102.122902</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3><row
><startTime>2019-12-05T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>101.73</price><volume>35605</volume><tradeTime>2019-12-05T16:40:39.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>102.119202</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-06+00:00</tradeDate><table3><row><startTime>2019-12-06T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>101.65</price><volume>14231</volume><tra
deTime>2019-12-06T16:38:10.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.06
7802</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>20
19-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.73<
/price><volume>30519</volume><tradeTime>2019-12-09T16:34:53.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>1</tradingPlatform><refPx>102.080627</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tra
deDate><table3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>101.78</price><volume>13231</volume><tradeTime>2019-12
-10T16:37:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.1465</refPx></ro
w></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.859869</price><volu
me>155845</volume><tradeTime>2019-12-11T16:35:24.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>102.120079</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><tab
le3><row><startTime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>101.71</price><volume>154599</volume><tradeTime>2019-12-12T16:42:
53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform><refPx>102.141228</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>101.798235</price><volume>86528
</volume><tradeTime>2019-12-13T16:35:31.000000+00:00</tradeTime><tradingSystem>H
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</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>102.109703</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3><row>
<startTime>2019-12-16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>101.81</price><volume>76357</volume><tradeTime>2019-12-16T16:43:44.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>102.108192</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
17+00:00</tradeDate><table3><row><startTime>2019-12-17T15:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>101.81</price><volume>22398</volume><trad
eTime>2019-12-17T16:44:21.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.171
799</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>201
9-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8165
22</price><volume>93671</volume><tradeTime>2019-12-18T16:40:42.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>102.149902</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</
tradeDate><table3><row><startTime>2019-12-19T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>101.81</price><volume>96719</volume><tradeTime>2019
-12-19T16:34:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.170197</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.81</price><vol
ume>15271</volume><tradeTime>2019-12-20T16:44:09.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>102.1651</refPx></row></table3><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table
3><row><startTime>2019-12-23T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>101.71</price><volume>3051</volume><tradeTime>2019-12-23T16:35:57.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>102.155296</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-27+00:00</tradeDate><table3><row><startTime>2019-12-27T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>101.71</price><volume>20342</volume
><tradeTime>2019-12-27T16:36:58.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>1
02.144997</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table3><row><startTi
me>2019-12-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
1.69</price><volume>153551</volume><tradeTime>2019-12-30T16:36:14.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>102.126495</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>RABOBK 4  5/8  
PERP</name><identifier><ID>XS1877860533</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
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able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BG 4.35 
03/15/24</name><identifier><ID>US120568BA72</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>UNANA 3 
03/07/22</name><identifier><ID>US904764BF35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PFE 3 
09/15/21</name><identifier><ID>US717081EM19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ORAFP 1 
09/12/25</name><identifier><ID>FR0013359197</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table4><row><simpleAvgPx>104.6</simpleAvgPx><avgPx>104.6</avgPx></row></table
4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>8368000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolume><
medianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.2105</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.2105</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>2.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRt
sTables><instrumentRtsTables><table2><name>ADSGR 0.05 
09/12/23</name><identifier><ID>DE000A2LQRW5</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>121.75</price><volume>730500</volume><tradeTime>2019-10-22T
12:57:29.000000+00:00</tradeTime><refPx>121.65165</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-0
4+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>123.265</price><volume>246530</volume><tra
deTime>2019-11-04T16:18:02.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>123.10
6</refPx></row></table3><table4><row><simpleAvgPx>123.25</simpleAvgPx><avgPx>123
.25</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>493000</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000
</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><
table3><row><startTime>2019-11-25T11:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>120.165</price><volume>720990</volume><tradeTime>2019-11-25T12
:05:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>120.95545</refPx></row></t
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able3><table4><row><simpleAvgPx>120.15</simpleAvgPx><avgPx>120.15</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>1441800</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>600000</medianFilledVol
ume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>NKTDC 5  3/8  
09/12/18</name><identifier><ID>DK0030427661</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUPB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CS 7  1/4  
PERP</name><identifier><ID>USH3698DBZ62</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><t
able3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>111.5</price><volume>1784000</volume><tradeTime>2019-12-04T16:1
6:42.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>110.91865</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.718</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.718</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>FUTLAN 6  1/2  
09/12/20</name><identifier><ID>XS1877986718</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INTEL 8  1/2  
10/15/24</name><identifier><ID>US45824TBA25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RELYON Float 
09/11/23</name><identifier><ID>NO0010831373</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CM 3  1/2  
09/13/23</name><identifier><ID>US13607RAD26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SCANIA Float 
03/17/21</name><identifier><ID>XS1879197462</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HPE Float 
10/05/21</name><identifier><ID>US42824CBB46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MERC 5  1/2  
01/15/26</name><identifier><ID>US588056AW17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ASACEM 0 
09/21/23</name><identifier><ID>XS1819591345</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table4><row><simpleAvgPx>121.5</simpleAvgPx><avgPx>121.5</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>1458000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><m
edianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>Qisda 
Corp</name><identifier><ID>US7472871000</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>EDXXFR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TTMTIN 4  1/2  
01/15/26</name><identifier><ID>XS1881005976</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>4</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>1050000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>550000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-15+00:00</tradeDate><table4><row><simpleAvgPx>89.1500000000
0001</simpleAvgPx><avgPx>89.15000000000001</avgPx></row></table4><table6><row><n
umOrdRfq>5</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>534900</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume
>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00<
/tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
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eDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeD
ate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate>
<table3><row><startTime>2019-10-30T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>94.75</price><volume>94750</volume><tradeTime>2019-10-30T15:4
5:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>95.24245000000001</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.547</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.547</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</
tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>7750
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
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numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-13T09:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>97.14</price><volume>19428
0</volume><tradeTime>2019-12-13T10:33:33.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
><refPx>96.81885</refPx></row><row><startTime>2019-12-13T11:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>97.23999999999999</price><volume>256713
</volume><tradeTime>2019-12-13T12:22:21.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>96.8777</refPx></row></table3><table4><row><simpleAvgPx>97.19</simpleAvgP
x><avgPx>97.19689700000001</avgPx></row></table4><table6><row><numOrdRfq>3</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>450993.6</totalValue><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianFilledVolume>232000</medianFilledVolume><medianOrderedVolume>200000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>3.6475</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.6475
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2060000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><
table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>430000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>EDRSM 5  1/2  
09/01/23</name><identifier><ID>XS1879565791</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDa
te><table3><row><startTime>2019-10-21T11:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>106.25</price><volume>106250</volume><tradeTime>2019-10-21
T12:44:31.000000+00:00</tradeTime><refPx>106.3793</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-2
9+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3
><row><startTime>2019-11-18T11:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>105.4</price><volume>105400</volume><tradeTime>2019-11-18T12:07:45.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>105.46835</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WAB 4.15 
03/15/24</name><identifier><ID>US960386AN02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BBLTB 4.45 
09/19/28</name><identifier><ID>USY0606WBZ24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
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>MRIYAF 2 
12/31/25</name><identifier><ID>XS1865105933</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FCABNK 1 
02/21/22</name><identifier><ID>XS1881804006</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table3><row><startTime>2019-11-06T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.05</price><volume>102050</volume><tradeTime>2019-11-06T
10:20:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.95805</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>SGLGR 3 
09/20/23</name><identifier><ID>DE000A2G8VX7</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate>
<table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>ABBV 3  3/8  
11/14/21</name><identifier><ID>US00287YBE86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PETBRA 5.299 
01/27/25</name><identifier><ID>US71647NAV10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IPSFP 2  7/8  
09/21/25</name><identifier><ID>FR0013367174</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.25</price><volume>306750</volume><tradeTime>2019-10-11T
13:21:21.000000+00:00</tradeTime><refPx>100.608902</refPx></row><row><startTime>
2019-10-11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102</
price><volume>510000</volume><tradeTime>2019-10-11T13:55:12.000000+00:00</tradeT
ime><refPx>100.608902</refPx></row></table3><table4><row><simpleAvgPx>102.03125<
/simpleAvgPx><avgPx>102.019737</avgPx><highPx>102.25</highPx><lowPx>101.625</low
Px></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExec
Trades><totalValue>1938375</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</media
nFilledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>4.113</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>4.113</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>9.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>9.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><row><startTime>20
19-10-18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.75<
/price><volume>1017500</volume><tradeTime>2019-10-18T10:02:21.000000+00:00</trad
eTime><refPx>101.375298</refPx></row></table3><table6><row><numOrdRfq>2</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>11.41</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>11.41</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-21+00:00</tradeDate><table4><row><simpleAvgPx>101.5<
/simpleAvgPx><avgPx>101.416667</avgPx></row></table4><table6><row><numOrdRfq>2</
numOrdRfq><numExecTrades>2</numExecTrades><totalValue>304250</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>150000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-29+00:00</tradeDate><table3><row><startTime>2019-10-29T13:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>615000</volume
><tradeTime>2019-10-29T13:41:41.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
02.4356</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.921</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.921</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table3><row><st
artTime>2019-11-01T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>103.375</price><volume>310125</volume><tradeTime>2019-11-01T09:49:29.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>2</tradingPlatform><refPx>103.04015</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>6.023</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>6.023</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>42</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>103.15</price><volume>825200</volume
><tradeTime>2019-11-12T16:00:26.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
02.7641</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
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umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.81299
99999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.812999999999
9999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T13:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>103
500</volume><tradeTime>2019-11-26T13:45:34.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
rm><refPx>102.95015</refPx></row></table3><table4><row><simpleAvgPx>103.5</simpl
eAvgPx><avgPx>103.5</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><
numExecTrades>2</numExecTrades><totalValue>414000</totalValue><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFil
ledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>4.675</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.675</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>15</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><tabl
e3><row><startTime>2019-11-27T11:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>103.5</price><volume>103500</volume><tradeTime>2019-11-27T13:01:00
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>2</tradingPlatform><refPx>102.9469</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.599</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0.599</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>58</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>58</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-02+00:00</tradeDate><table3><row><startTime>2019-12-02T11:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>103.5</price><volume>103500<
/volume><tradeTime>2019-12-02T13:14:54.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><
refPx>102.934</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><sta
rtTime>2019-12-18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>102.5</price><volume>102500</volume><tradeTime>2019-12-18T10:32:29.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>2</tradingPlatform><refPx>102.6229</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.5649999999999999</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0.5649999999999999</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>28</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>2
8</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>BAYNGR 2.2 
07/15/22</name><identifier><ID>USU07265AM02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CCAMA 3  3/8  
09/24/28</name><identifier><ID>FR0013365640</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFODX</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>
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2019-11-14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.6
5</price><volume>442600</volume><tradeTime>2019-11-14T14:39:11.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>110.20235</refPx></row></table3><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeAcceptToExecSecs>0.601</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.601</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>EUTOSO 4 
09/21/21</name><identifier><ID>XS1882680645</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table3><row><startTime>2019-12-09T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>69.75</price><volume>906750</volume><tradeTime>2019-12-09T1
5:08:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>73.277351</refPx></row></
table3><table4><row><simpleAvgPx>69.375</simpleAvgPx><avgPx>69.375</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>1803750</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1300000</medianFilledV
olume><medianOrderedVolume>1300000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.801</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.801</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>33</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T
09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>83</price><volum
e>83000</volume><tradeTime>2019-12-18T10:45:01.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPl
atform><refPx>83.378738</refPx></row><row><startTime>2019-12-18T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>83.5</price><volume>1670000</vol
ume><tradeTime>2019-12-18T13:27:30.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refP
x>83.378738</refPx></row></table3><table4><row><simpleAvgPx>83.25</simpleAvgPx><
avgPx>83.47619</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numEx
ecTrades>2</numExecTrades><totalValue>1753000</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>1050000</medianFilledVolume><medianOrderedVolume>1050000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.255</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.255</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3
><row><startTime>2019-12-19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>87</price><volume>1740000</volume><tradeTime>2019-12-19T14:43:24.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>2</tradingPlatform><refPx>82.23339799999999</refPx></row></tab
le3><table4><row><simpleAvgPx>87.1875</simpleAvgPx><avgPx>87.1875</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>3487500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVo
lume><medianOrderedVolume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0.758</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.758</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>68</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>68</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>GM 6  1/2  
PERP</name><identifier><ID>US37045XCM65</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DSMDMS</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>NESNVX 3.1 
09/24/21</name><identifier><ID>USU74078CB75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NESNVX 3  5/8  
09/24/28</name><identifier><ID>USU74078BZ52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DGFP 1 
09/26/25</name><identifier><ID>FR0013367620</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NEDWBK 0  1/8  
09/25/23</name><identifier><ID>XS1882681619</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NBOBOM 5  5/8  
09/25/23</name><identifier><ID>XS1884006559</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DPWDU 5  5/8  
09/25/48</name><identifier><ID>XS1883879006</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EDF 4  1/2  
09/21/28</name><identifier><ID>USF2893TAU00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARNDTN 3  1/4  
09/20/30</name><identifier><ID>XS1879567144</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PETBRA 5.999 
01/27/28</name><identifier><ID>US71647NAY58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BKIR 4  1/2  
11/25/23</name><identifier><ID>XS1883263151</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DXC 1  3/4  
01/15/26</name><identifier><ID>XS1883245331</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table3><row><startTime>2019-12-06T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.25</price><volume>300750</volume><tradeTime>2019-12-06T
14:02:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.2709</refPx></row></t
able3><table4><row><simpleAvgPx>100.25</simpleAvgPx><avgPx>100.25</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>501250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVolu
me><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.5590000000000001</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.5590000000000001</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>ALAHKW 7  1/4  
PERP</name><identifier><ID>XS1790134958</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>HSBC 5  7/8  
PERP</name><identifier><ID>XS1884698256</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><t
able3><row><startTime>2019-11-07T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>108.25</price><volume>324750</volume><tradeTime>2019-11-07T14:3
8:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>107.76055</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.08400000000000001</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.08400000000000001</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>31.001</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>31.001</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>166</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>166</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>RENAUL 2 
09/28/26</name><identifier><ID>FR0013368206</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table4><row><simpleAvgPx>103.2375</simpleAvgPx><avgPx>103.2375</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>206475</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolu
me><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>22.229</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>22.229</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</m
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edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>SASOL 5  7/8  
03/27/24</name><identifier><ID>US80386WAA36</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SOCGEN 2  1/8  
09/27/28</name><identifier><ID>FR0013368602</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABANCA 7  1/2  
PERP</name><identifier><ID>ES0865936001</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><t
able6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>HOFISS 2  3/4  
04/03/23</name><identifier><ID>XS1884813293</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABT 0 
09/27/20</name><identifier><ID>XS1883354547</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALDAR 4  3/4  
09/29/25</name><identifier><ID>XS1887479902</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RAGSTF 0 
10/02/24</name><identifier><ID>DE000A2LQRA1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-27+00:00</tradeDate><table3><row><startTime>2019-11-27T09:30:00.000000+00:00</s
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tartTime><sizeRange>1</sizeRange><price>102.375</price><volume>102375</volume><t
radeTime>2019-11-27T10:37:33.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.
344</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>ETLFP 2 
10/02/25</name><identifier><ID>FR0013369493</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.486</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.486</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>EDF 4 
PERP</name><identifier><ID>FR0013367612</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><t
able3><row><startTime>2019-12-17T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>109.6</price><volume>657600</volume><tradeTime>2019-12-17T15:08
:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>109.2939</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.64</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.64</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>117</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>117</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>CHK 7 
10/01/24</name><identifier><ID>US165167DA21</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ASCRES 7 
11/01/26</name><identifier><ID>US04364VAG86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HSBC 2.85 
09/28/24</name><identifier><ID>XS1876165819</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>VOD 4  7/8  
10/03/78</name><identifier><ID>XS1888180996</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.6</price><volume>543000</volume><tradeTime>2019-12-10T1
6:24:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
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tradingMode><tradingPlatform>2</tradingPlatform><refPx>107.94045</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.599</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.599</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>436</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>436</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>DICGR 3  1/2  
10/02/23</name><identifier><ID>DE000A2NBZG9</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.32</price><volume>79740</volume><tradeTime>2019-10-02T1
3:34:47.000000+00:00</tradeTime><refPx>107.356102</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>2.413</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>2.413</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numO
rdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>13000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>VOD 4.2 
10/03/78</name><identifier><ID>XS1888179550</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GETFP 3  5/8  
10/01/23</name><identifier><ID>XS1886399093</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.043</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.043</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>CAR 4  3/4  
01/30/26</name><identifier><ID>XS1889107931</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
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nOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>3.761</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>3.761</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-31+00:00</tradeDate><table3><row><startTime>2019-12-31T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>107.06</price><volume>107060</vo
lume><tradeTime>2019-12-31T12:41:24.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><ref
Px>107.44055</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.
45</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.45</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
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equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>BVIFP 1  7/8  
01/06/25</name><identifier><ID>FR0013370129</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table3><row><startTime>2019-10-25T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.05</price><volume>212100</volume><tradeTime>2019-10-25T
09:49:42.000000+00:00</tradeTime><refPx>105.729</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+
00:00</tradeDate><table3><row><startTime>2019-11-20T09:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>105.16</price><volume>630960</volume><tradeT
ime>2019-11-20T10:10:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.49765
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.746</meanTim
eAcceptToExecSecs><medianTimeAcceptToExecSecs>5.746</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table3><row><startTime>2
019-11-21T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.25
</price><volume>1263000</volume><tradeTime>2019-11-21T09:44:53.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>105.3149</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2>
<name>SOCGEN 7  3/8  
PERP</name><identifier><ID>USF84914CU62</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>NBR 5  3/4  
02/01/25</name><identifier><ID>US62957HAF29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>70.09999999999999</price><volume>35050</volume><tradeTime>2
019-10-15T12:39:14.000000+00:00</tradeTime><refPx>68.973259</refPx></row></table
3><table4><row><simpleAvgPx>70.05</simpleAvgPx><avgPx>70.05</avgPx></row></table
4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>70050</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>50000</medianFilledVolume><medi
anOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T13:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>87</price><volume>174000</volume><tr
adeTime>2019-12-16T14:53:30.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>87.76
097900000001</refPx></row></table3><table4><row><simpleAvgPx>87.125</simpleAvgPx
><avgPx>87.125</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numEx
ecTrades>2</numExecTrades><totalValue>348500</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les></instrumentRtsTables><instrumentRtsTables><table2><name>HILCRP 6  1/4  
11/01/28</name><identifier><ID>US431318AS36</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>92.5</price><volume>185000</volume><tradeTime>2019-10-03T13
:28:58.000000+00:00</tradeTime><refPx>91.754768</refPx></row></table3><table4><r
ow><simpleAvgPx>92.435</simpleAvgPx><avgPx>92.435</avgPx></row></table4><table6>
<row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>369740<
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/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrdere
dVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>FLOAT 12  3/4  
04/11/24</name><identifier><ID>NO0010833783</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DB 4  1/4  
02/04/21</name><identifier><ID>US25160PAC14</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DB Float 
02/04/21</name><identifier><ID>US25160PAD96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>LLOYDS 7  1/2  
PERP</name><identifier><ID>US539439AU36</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCFUFR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>CMCSA Float 
10/01/20</name><identifier><ID>US20030NCV10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SABIC 4  1/2  
10/10/28</name><identifier><ID>XS1890684761</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ACAFP 1.8 
05/04/28</name><identifier><ID>FR0013327434</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.85</price><volume>31755</volume><tradeTime>2019-12-10T1
5:49:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.9343</refPx></row></t
able3><table4><row><simpleAvgPx>105.85</simpleAvgPx><avgPx>105.85</avgPx></row><
/table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>47632.5</totalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>22500</medianFilledVolu
me><medianOrderedVolume>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>1.2035</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>1.2035</medianTimeAcceptToExecSecs><meanTimeReques
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tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>ALDFP 1  1/4  
10/11/22</name><identifier><ID>XS1892240281</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table3><row><startTime>2019-10-16T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.15</price><volume>103150</volume><tradeTime>2019-10-16T
10:12:34.000000+00:00</tradeTime><refPx>103.20955</refPx></row></table3><table4>
<row><simpleAvgPx>103.15</simpleAvgPx><avgPx>103.15</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>61890
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrde
redVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>80.5</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>80.5</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>DT 2  1/2  
10/10/25</name><identifier><ID>XS1892151348</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PTECLN 3  3/4  
10/12/23</name><identifier><ID>XS1849464323</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>EDPPL 1  7/8  
10/13/25</name><identifier><ID>XS1893621026</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>IRISH 1.35 
03/18/31</name><identifier><ID>IE00BFZRQ242</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KFW 3  1/8  
12/15/21</name><identifier><ID>US500769HW70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SSELN Float 
10/16/20</name><identifier><ID>XS1894508776</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>ROSINI 6  3/4  
10/30/25</name><identifier><ID>XS1881594946</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.656</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.656</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>ADSFND 6  1/2  
07/31/23</name><identifier><ID>XS1856095887</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ROSINI Float 
10/30/25</name><identifier><ID>XS1881594607</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1400000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>DGELN 1 
04/22/25</name><identifier><ID>XS1896660989</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CAG 4.85 
11/01/28</name><identifier><ID>US205887CC49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LB 
6.694 
01/15/27</name><identifier><ID>US501797AQ79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>DONFEN 1.15 
10/23/21</name><identifier><ID>XS1886120168</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>Neoen 
SA</name><identifier><ID>FR0011675362</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFX</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>DECFP Float
10/24/20</name><identifier><ID>FR0013374881</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table3><row><startTime>2019-11-21T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><simpleAvgExecutedPx>100.1</simpleAvgExecutedPx><totalValue>160160
0</totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table3><row><startTime>
2019-11-28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.1
15</price><volume>1902185</volume><tradeTime>2019-11-28T09:35:18.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>2</tradingPlatform><refPx>100.062103</refPx></row></table3><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>1900000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBER 7  1/2  
11/01/23</name><identifier><ID>US90353TAA88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UBER
8 
11/01/26</name><identifier><ID>USU9029YAB66</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>UBER 7  1/2  
11/01/23</name><identifier><ID>USU9029YAA83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MRGFNC 8  3/4  
10/26/23</name><identifier><ID>XS1897122278</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NFLX 6  3/8  
05/15/29</name><identifier><ID>US64110LAX47</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CVNA 8  7/8  
10/01/23</name><identifier><ID>USU1468GAA23</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NFLX 4  5/8  
05/15/29</name><identifier><ID>XS1900562288</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>GEFIGR 9  1/2  
11/07/21</name><identifier><ID>NO0010834302</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.268</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.268</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>PRIFII 2  3/8  
11/14/30</name><identifier><ID>XS1904690341</ID><IDType>ISIN</IDType></identifie

Page 598



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HTHROW 4  3/4  
03/01/24</name><identifier><ID>XS1904681944</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HERT
HA 6  1/2  
11/08/23</name><identifier><ID>SE0011337054</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>55000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0.8070000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.8070000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>GM 4.2 
11/06/21</name><identifier><ID>US37045XCP96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPLN 3.79 
02/06/24</name><identifier><ID>US10373QAD25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NEDWBK 1  1/2  
06/15/39</name><identifier><ID>XS1907155235</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>QGEN 1 
11/13/24</name><identifier><ID>XS1908221507</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LGEN 5  
1/8  
11/14/48</name><identifier><ID>XS1907317660</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXGB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RDSALN 3  7/8  
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11/13/28</name><identifier><ID>US822582CB65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RDSALN 3  1/2  
11/13/23</name><identifier><ID>US822582BZ43</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RDSALN Float 
11/13/23</name><identifier><ID>US822582CA82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MD 6  1/4  
01/15/27</name><identifier><ID>US58502BAC00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.2</price><volume>100200</volume><tradeTime>2019-10-11T1
5:19:32.000000+00:00</tradeTime><refPx>100.034</refPx></row></table3><table4><ro
w><simpleAvgPx>100.165</simpleAvgPx><avgPx>100.165</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>200330
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrder
edVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>GEELZ 4  7/8  
11/15/21</name><identifier><ID>XS1888985642</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VW Float 
11/13/20</name><identifier><ID>USU9273ACL71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BMW 0  1/4  
01/14/22</name><identifier><ID>XS1910245593</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NIBCAP 3  1/8  
11/15/23</name><identifier><ID>XS1909177625</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MD 6  1/4  
01/15/27</name><identifier><ID>USU8357XAB20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.8</price><volume>70560</volume><tradeTime>2019-10-15T12
:33:47.000000+00:00</tradeTime><refPx>99.748306</refPx></row></table3><table4><r
ow><simpleAvgPx>100.8</simpleAvgPx><avgPx>100.8</avgPx></row></table4><table6><r
ow><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>141120</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>70000</medianFilledVolume><medianOrderedVo
lume>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>CRESAR 9 
11/14/20</name><identifier><ID>ARCRES560072</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INTDGP Float 
11/15/25</name><identifier><ID>XS1908258681</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VW Float 
11/16/24</name><identifier><ID>XS1910947941</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table4><row><simpleAvgPx>103.02</simpleAvgPx><avgPx>103.02</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>10302000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVolum
e><medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.3735</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.3735</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BNP 2  3/8  
11/20/30</name><identifier><ID>FR0013381704</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table3><row><startTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.1</price><volume>864800</volume><tradeTime>2019-11-22T1
6:04:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>107.94995</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.624</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.624</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>CEZCP 0  7/8  
11/21/22</name><identifier><ID>XS1912656375</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NMCHSU 5.95 
11/21/23</name><identifier><ID>XS1825879825</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>ECOREG Float 
11/15/23</name><identifier><ID>XS1910293643</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table3><row><startTime>2019-12-12T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>87.75</price><volume>87750</volume><tradeTime>2019-12-12T11
:50:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>88.443</refPx></row><row><
startTime>2019-12-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>87.75</price><volume>87750</volume><tradeTime>2019-12-12T17:00:00.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>88.44345</refPx></row></table3><table4><ro
w><simpleAvgPx>87.78749999999999</simpleAvgPx><avgPx>87.78749999999999</avgPx><h
ighPx>87.90000000000001</highPx><lowPx>87.75</lowPx></row></table4><table6><row>
<numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>351150</tota
lValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>ADJGR 1  1/4  
11/23/23</name><identifier><ID>DE000A2RUD79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCVNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MSSIN 3.7 
06/18/25</name><identifier><ID>XS1244536667</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>95</price><volume>285000</volume><tradeTime>2019-10-11T14:5
3:02.000000+00:00</tradeTime><refPx>95.32158699999999</refPx></row></table3><tab
le4><row><simpleAvgPx>95</simpleAvgPx><avgPx>95</avgPx></row></table4><table6><r
ow><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>570000</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedV
olume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>INTNED 0  3/8  
11/26/21</name><identifier><ID>XS1914937021</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BATSLN 3.557 
08/15/27</name><identifier><ID>US05526DBB01</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BATSLN 2.764 
08/15/22</name><identifier><ID>US05526DAV73</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FRPTT 1.45 
11/30/28</name><identifier><ID>FR0013384567</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFGFX</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>OMVAV 0  3/4  
12/04/23</name><identifier><ID>XS1917590876</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>HSBC 1  1/2  
12/04/24</name><identifier><ID>XS1917601582</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.355</price><volume>1264260</volume><tradeTime>2019-10-1
4T12:19:08.000000+00:00</tradeTime><refPx>105.4422</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>MINTTB 4.661 
PERP</name><identifier><ID>XS1912662183</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table
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6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>700000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UCGIM 7.83 
12/04/23</name><identifier><ID>XS1917910884</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>JYBC 0  7/8  
12/03/21</name><identifier><ID>XS1918017259</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.85</price><volume>509250</volume><tradeTime>2019-10-22T
15:21:25.000000+00:00</tradeTime><refPx>101.7118</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.349</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.349</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>COPNSW 2  1/2  
12/05/23</name><identifier><ID>XS1918761997</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDa
te><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate>
<table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>BRITEL 5  1/8  
12/04/28</name><identifier><ID>US111021AL54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>T 2.35 
09/05/29</name><identifier><ID>XS1907120791</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.548</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.548</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>T Float 
09/05/23</name><identifier><ID>XS1907118464</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PEMEX 6.35 
02/12/48</name><identifier><ID>US71654QCL41</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UNH 3  7/8  
12/15/28</name><identifier><ID>US91324PDP45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GERLBP 8  1/2  
09/13/21</name><identifier><ID>XS1921996382</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNAB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PEMEX 5.35 
02/12/28</name><identifier><ID>US71654QCK67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
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le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>PEMEX 6  1/2  
01/23/29</name><identifier><ID>US71654QCP54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BPLN 2  3/4  
05/10/23</name><identifier><ID>US10373QAL41</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BPLN 3.245 
05/06/22</name><identifier><ID>US10373QAJ94</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MTDR 5  7/8  
09/15/26</name><identifier><ID>US576485AE64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NOBLET 8  3/4  
06/20/23</name><identifier><ID>XS1912614291</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBIIM 2.2 
12/31/21</name><identifier><ID>IT0005354102</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.317143</price><volume>36161</volume><tradeTime>2019-10-
02T15:48:55.000000+00:00</tradeTime><refPx>103.4739</refPx></row></table3><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>35000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><ro
w><startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>103.32</price><volume>37195</volume><tradeTime>2019-10-03T15:44:48.00000
0+00:00</tradeTime><refPx>103.481102</refPx></row></table3><table4><row><simpleA
vgPx>103.316247</simpleAvgPx><avgPx>103.313091</avgPx></row></table4><table6><ro
w><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>468008.299
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98</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>226500</medianFilledVolume><medianOrd
eredVolume>226500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-08+00:00</tradeDate><table3><row><startTime>2019-10-08T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>103.34</price><volume>51670</volume><tra
deTime>2019-10-08T15:46:56.000000+00:00</tradeTime><refPx>103.442802</refPx></ro
w></table3><table4><row><simpleAvgPx>103.42</simpleAvgPx><avgPx>103.366667</avgP
x></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>62020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>30000</medianFil
ledVolume><medianOrderedVolume>30000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.206</price><volum
e>129007</volume><tradeTime>2019-10-14T15:45:20.000000+00:00</tradeTime><refPx>1
03.330498</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-15+00:00</tradeDate><table3><row><startTime>2019-10-15T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>103.21</price><volume>154815</vol
ume><tradeTime>2019-10-15T15:59:30.000000+00:00</tradeTime><refPx>103.340202</re
fPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00
:00</tradeDate><table3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>103.11125</price><volume>41244</volume><tradeT
ime>2019-10-16T15:39:08.000000+00:00</tradeTime><refPx>103.241997</refPx></row><
/table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDa
te><table3><row><startTime>2019-10-17T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>103.17</price><volume>1031</volume><tradeTime>2019-10-17T1
5:49:52.000000+00:00</tradeTime><refPx>103.275719</refPx></row></table3><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><row><
startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>103.07</price><volume>32982</volume><tradeTime>2019-10-18T15:41:25.000000+0
0:00</tradeTime><refPx>103.204498</refPx></row></table3><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>32000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-
10-21T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.06</pr
ice><volume>20612</volume><tradeTime>2019-10-21T15:16:34.000000+00:00</tradeTime
><refPx>103.217102</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>103.06</price><volume>680
19</volume><tradeTime>2019-10-22T15:43:59.000000+00:00</tradeTime><refPx>103.176
498</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>66000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-23+00:00</tradeDate><table3><row><startTime>2019-10-23T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>103.06</price><volume>41224</volume><tra
deTime>2019-10-23T15:46:19.000000+00:00</tradeTime><refPx>103.217102</refPx></ro
w></table3><table4><row><simpleAvgPx>103.055</simpleAvgPx><avgPx>103.052857</avg
Px></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>144274</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>70000</medianF
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illedVolume><medianOrderedVolume>70000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T15:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.99</price><volu
me>20598</volume><tradeTime>2019-10-30T16:48:54.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingP
latform><refPx>103.218399</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><tabl
e3><row><startTime>2019-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>103.01</price><volume>20602</volume><tradeTime>2019-10-31T16:44:56
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>103.192299</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T09:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>103.457</price><volume>469694</vo
lume><tradeTime>2019-11-20T10:58:28.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>103.098701</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><sta
rtTime>2019-11-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>103.16</price><volume>30948</volume><tradeTime>2019-11-29T16:39:16.000000+00:0
0</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradin
gPlatform>1</tradingPlatform><refPx>103.073303</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+0
0:00</tradeDate><table3><row><startTime>2019-12-02T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>103.1</price><volume>109286</volume><tradeTim
e>2019-12-02T16:41:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.041382<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12
-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.08</pric
e><volume>21646</volume><tradeTime>2019-12-03T16:43:19.000000+00:00</tradeTime><
tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</t
radingPlatform><refPx>103.021896</refPx></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.119091</price><volume>170146</volume><tradeTime>2019-12
-04T16:38:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.083199</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-06+00:00</tradeDate><table3><row><startTime>2019-12-06T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.09</price><volume
>48452</volume><tradeTime>2019-12-06T16:38:08.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>102.9496</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><
row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>103.12</price><volume>49497</volume><tradeTime>2019-12-09T16:34:45.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>102.926674</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
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><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>103.12</price><volume>18561</volume><
tradeTime>2019-12-10T16:37:23.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102
.954109</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime
>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.
57</price><volume>543742</volume><tradeTime>2019-12-11T15:34:18.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>2</tradingPlatform><refPx>102.962288</refPx></row></table3><table4><row><si
mpleAvgPx>103.365</simpleAvgPx><avgPx>103.441373</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>791326.5
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>382500</medianFilledVolume><medianOrder
edVolume>382500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-1
2+00:00</tradeDate><table3><row><startTime>2019-12-12T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>103.16</price><volume>38169</volume><trade
Time>2019-12-12T16:42:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.9761
2</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-
12-13T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.14</pr
ice><volume>47444</volume><tradeTime>2019-12-13T16:35:43.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>103.084099</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeD
ate><table3><row><startTime>2019-12-16T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>103.16</price><volume>15474</volume><tradeTime>2019-12-16
T16:43:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.939522</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.16</price><volume>69
117</volume><tradeTime>2019-12-17T16:44:28.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatfo
rm><refPx>103.077698</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><r
ow><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>103.18</price><volume>109370</volume><tradeTime>2019-12-18T16:40:37.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>102.972298</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>103.18</price><volume>154770</volume>
<tradeTime>2019-12-19T16:34:58.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>10
3.125969</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTim
e>2019-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103
.19</price><volume>20638</volume><tradeTime>2019-12-20T16:44:05.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>103.094002</refPx></row></table3><table6><row><nu
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mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00<
/tradeDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>103.16</price><volume>4126</volume><tradeTime>2019
-12-23T16:35:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.075104</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-27+00:00</tradeDate><table3><row><startTime>2019-12-27T15
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.12</price><vol
ume>64965</volume><tradeTime>2019-12-27T16:36:56.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
Platform><refPx>103.108704</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><tab
le3><row><startTime>2019-12-30T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>103.08</price><volume>25770</volume><tradeTime>2019-12-30T16:36:2
0.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>103.0308</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>RENAUL 2 
07/11/24</name><identifier><ID>FR0013393774</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TOYO
TA 0  1/4  
01/10/22</name><identifier><ID>XS1933829324</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table3><row><startTime>2019-10-18T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.62</price><volume>301860</volume><tradeTime>2019-10-18T
13:15:55.000000+00:00</tradeTime><refPx>100.71455</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>GZRFPR 8  3/4  
01/10/21</name><identifier><ID>XS1932902486</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>NBLGRP 2  1/2  
PERP</name><identifier><ID>XS1914379265</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBZQPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BFCM 0  3/4  
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06/15/23</name><identifier><ID>FR0013386539</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FTLNHD 6  3/4  
01/26/20</name><identifier><ID>XS1932871582</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NBLETD 5 
12/20/25</name><identifier><ID>XS1912613640</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABNANV 0  7/8  
01/15/24</name><identifier><ID>XS1935139995</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABNANV Float 
01/15/21</name><identifier><ID>XS1935134095</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM Float 
01/14/22</name><identifier><ID>XS1935281631</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>804500</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>PGB 1.95 
06/15/29</name><identifier><ID>PTOTEXOE0024</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.525</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.525</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>YKBNK 13  7/8  
PERP</name><identifier><ID>XS1867595750</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFOGR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MTN
A 2  1/4  
01/17/24</name><identifier><ID>XS1936308391</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HNDA Float 
01/08/21</name><identifier><ID>US02665WCR07</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BMW Float 
01/15/21</name><identifier><ID>XS1936658530</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABANCA 6  1/8  
01/18/29</name><identifier><ID>ES0265936007</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ENELIM 1  1/2  
07/21/25</name><identifier><ID>XS1937665955</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GM 5.1 
01/17/24</name><identifier><ID>US37045XCR52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACRED Float 
01/25/24</name><identifier><ID>XS1928480752</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-29+00:00</tradeDate><table3><row><startTime>2019-11-29T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>101.7</simpleAvgExecutedPx
><totalValue>762750</totalValue></row></table3><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>750000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>20</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>BACRED 1  3/4  
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01/25/24</name><identifier><ID>XS1928480166</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DGFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.95</price><volume>103950</volume><tradeTime>2019-10-03T
14:36:22.000000+00:00</tradeTime><refPx>103.62925</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
8+00:00</tradeDate><table3><row><startTime>2019-11-28T09:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>103.8</price><volume>519000</volume><trade
Time>2019-11-28T10:53:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.6204
5</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T13
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.064</price><vo
lume>520320</volume><tradeTime>2019-12-17T13:44:22.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradi
ngPlatform><refPx>103.86215</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>GRNLGR 7  7/8  
10/24/20</name><identifier><ID>XS1937203740</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GM 
2.2 
04/01/24</name><identifier><ID>XS1939356645</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ENGIFP 3  1/4  
PERP</name><identifier><ID>FR0013398229</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SCYRSM Float
06/10/22</name><identifier><ID>XS1837195640</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AUCHAN 2  5/8  
01/30/24</name><identifier><ID>FR0013399060</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SPGB 1.45 
04/30/29</name><identifier><ID>ES0000012E51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table3><row><startTime>2019-12-06T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><simpleAvgExecutedPx>109.2</simpleAvgExecutedPx><totalValue>131040
</totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.529</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.529</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>JOHNEL 4  1/8  
07/30/24</name><identifier><ID>XS1910118055</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>330000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>330000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>330000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SIKASW 3  
3/4  
01/30/22</name><identifier><ID>CH0459297427</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFQXB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table4><row><simpleAvgPx>118.025</simpleAvgPx><avgPx>118.025</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>472100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume
><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>EDPPL 4.496 
04/30/79</name><identifier><ID>PTEDPKOM0034</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-18+00:00</tradeDate><table3><row><startTime>2019-10-18T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>111.365</price><volume>556825</volume><t
radeTime>2019-10-18T15:52:03.000000+00:00</tradeTime><refPx>111.45735</refPx></r
ow></table3><table4><row><simpleAvgPx>111.36</simpleAvgPx><avgPx>111.36</avgPx><
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/row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>1113600</totalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFil
ledVolume><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>52</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>48</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table3><row>
<startTime>2019-10-29T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>111.83</price><volume>1118300</volume><tradeTime>2019-10-29T14:23:20.00000
0+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><
tradingPlatform>2</tradingPlatform><refPx>111.98865</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-21+00:00</tradeDate><table3><row><startTime>2019-11-21T13:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>110.32</price><volume>330960</volume><tr
adeTime>2019-11-21T14:10:20.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>110.4
074</refPx></row></table3><table4><row><simpleAvgPx>110.31</simpleAvgPx><avgPx>1
10.31</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>
2</numExecTrades><totalValue>661860</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000
00</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.608</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.608</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>81.5</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>81.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><row><s
tartTime>2019-12-06T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>111.49</price><volume>111490</volume><tradeTime>2019-12-06T11:42:23.000000+0
0:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tra
dingPlatform>1</tradingPlatform><refPx>111.2957</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>2.567</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.567</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>BCPPL 9  1/4  
PERP</name><identifier><ID>PTBCPFOM0043</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ACFP 1  3/4  
02/04/26</name><identifier><ID>FR0013399029</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table3><row><startTime>2019-11-21T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.6</price><volume>1056000</volume><tradeTime>2019-11-21T
10:13:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.60505</refPx></row><
/table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.574</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.574</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
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le2><name>ACFP 4  3/8  
PERP</name><identifier><ID>FR0013399177</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>6</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>108.06</price><volume
>108060</volume><tradeTime>2019-11-04T14:18:08.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>108.0493</refPx></row></table3><table4><row><simpleAvgPx>107.803</
simpleAvgPx><avgPx>107.717333</avgPx></row></table4><table6><row><numOrdRfq>2</n
umOrdRfq><numExecTrades>2</numExecTrades><totalValue>323152</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>150000</medianFilledVolume><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>1.673</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.673<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</trad
eDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>2019-12-1
3T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.16</price>
<volume>109160</volume><tradeTime>2019-12-13T15:14:34.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform><refPx>109.0948</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>10.023</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>10.0
23</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>TURKEY 4  5/8  
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03/31/25</name><identifier><ID>XS1843443356</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table3><row><startTime>2019-10-24T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.45</price><volume>307350</volume><tradeTime>2019-10-24T
11:46:13.000000+00:00</tradeTime><refPx>102.745</refPx></row></table3><table4><r
ow><simpleAvgPx>102.55</simpleAvgPx><avgPx>102.55</avgPx></row></table4><table6>
<row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>615300<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrdere
dVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>ISPIM 2  1/2  
01/24/27</name><identifier><ID>XS1937018841</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CNPFP 2 
3/4  
02/05/29</name><identifier><ID>FR0013399680</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFJFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.5620000000000001</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.5620000000000001</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><star
tTime>2019-12-20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>113.2</price><volume>226400</volume><tradeTime>2019-12-20T12:30:01.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>112.69865</refPx></row></table3><table4><row>
<simpleAvgPx>113.199</simpleAvgPx><avgPx>113.199</avgPx></row></table4><table6><
row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>452796</
totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>1.337</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>1.337</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>SYDBDC 1  1/4  
02/04/22</name><identifier><ID>XS1945947635</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102</price><volume>102000</volume><tradeTime>2019-11-29T14:
02:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>102.13595</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>UBS 7 
PERP</name><identifier><ID>USH4209UAT37</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFGQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>FOSUNI 6  7/8  
01/31/21</name><identifier><ID>XS1884682763</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SLB 3  3/4  
05/01/24</name><identifier><ID>USU8066LAG96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>B 0 
01/30/20</name><identifier><ID>US912796RY70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZTXR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table3><row><startTime>2019-12-13T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.80625000000001</price><volume>668701</volume><tradeTime>
2019-12-13T12:10:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.8107810000
0001</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>AUTODI Float 
05/01/22</name><identifier><ID>XS1943599693</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PBBGR 0  3/4  
02/07/23</name><identifier><ID>DE000A2LQNQ6</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CREAL 9  1/2  
02/07/26</name><identifier><ID>USP32466AA50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HOG 4.05 
02/04/22</name><identifier><ID>USU24652AP13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VW 2  3/4  
07/10/23</name><identifier><ID>XS1949711094</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IBESM 3  1/4  
PERP</name><identifier><ID>XS1890845875</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><t
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able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>T 2  5/8  
02/15/29</name><identifier><ID>US9128286B18</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108</price><volume>32400</volume><tradeTime>2019-10-02T16:0
3:54.000000+00:00</tradeTime><refPx>108.9766</refPx></row></table3><table6><row>
<numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table3><row><star
tTime>2019-10-11T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>107.85</price><volume>107850</volume><tradeTime>2019-10-11T15:17:08.000000+00:0
0</tradeTime><refPx>107.70315</refPx></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><row><startTime>2019-10-
18T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.8</price>
<volume>107800</volume><tradeTime>2019-10-18T15:22:33.000000+00:00</tradeTime><r
efPx>107.6875</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>SANTAN 7  1/2  
PERP</name><identifier><ID>XS1951093894</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>GAZPRU 5.15 
02/11/26</name><identifier><ID>XS1951084471</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BKIASM 3  3/4  
02/15/29</name><identifier><ID>XS1951220596</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.655</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.655</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>MO 1 
02/15/23</name><identifier><ID>XS1843444081</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MO 1.7 
06/15/25</name><identifier><ID>XS1843443513</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>BTGPBZ 7  3/4  
02/15/29</name><identifier><ID>USP07790AE14</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CAFFIL 0  1/2  
02/19/27</name><identifier><ID>FR0013403433</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.1</price><volume>208200</volume><tradeTime>2019-11-29T1
4:02:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.2191</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>CRBKMO 5.15 
02/20/24</name><identifier><ID>XS1951067039</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MO 4.4 
02/14/26</name><identifier><ID>US02209SBC61</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BZLNZ 3  1/2  
02/20/24</name><identifier><ID>US06407FAA03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>850000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UCGI
M 4  7/8  
02/20/29</name><identifier><ID>XS1953271225</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table3><row><startTime>2019-11-14T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>112.3</price><volume>224600</volume><tradeTime>2019-11-14T1
5:33:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>112.01135</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.546</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.546</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>JUVEIM 3  3/8  
02/19/24</name><identifier><ID>XS1915596222</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
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elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDa
te><table3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>103.28</price><volume>103280</volume><tradeTime>2019-11-18
T15:33:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.75555</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTab
les><table2><name>GS 3  5/8  
02/20/24</name><identifier><ID>US38141GXE96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>SHBASS 6  1/4  
PERP</name><identifier><ID>XS1952091202</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>LPTY 1 
02/25/22</name><identifier><ID>XS1955169104</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table3><row><startTime>2019-11-18T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.02</price><volume>204040</volume><tradeTime>2019-11-18T
13:42:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.9873</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>27</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>TKAGR 2  7/8  
02/22/24</name><identifier><ID>DE000A2TEDB8</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-10-15+00:00</tradeDate><table3><row><startTime>2019-10-15T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>102.513</price><volume>20502</vo
lume><tradeTime>2019-10-15T13:13:26.000000+00:00</tradeTime><refPx>102.49325</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.899</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>3.899</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>25000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T09:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>5150
0</volume><tradeTime>2019-10-21T11:07:29.000000+00:00</tradeTime><refPx>102.7281
5</refPx></row></table3><table4><row><simpleAvgPx>103</simpleAvgPx><avgPx>103</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numEx
ecTrades><totalValue>92700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>45000</median
FilledVolume><medianOrderedVolume>45000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>25</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>45000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table
3><row><startTime>2019-10-31T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>102.99</price><volume>205980</volume><tradeTime>2019-10-31T15:25:48
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>2</tradingPlatform><refPx>102.991</refPx></row></table3><t
able4><row><simpleAvgPx>103</simpleAvgPx><avgPx>103</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>41200
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrde
redVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.621</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0.621</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
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eDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
OrderedVolume>14000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+0
0:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>60000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeD
ate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>575000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>INTNED 6  3/4  
PERP</name><identifier><ID>XS1956051145</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFNQB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
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tsTables><table2><name>FUMVFH 0  7/8  
02/27/23</name><identifier><ID>XS1956028168</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>WSTP 3.3 
02/26/24</name><identifier><ID>US961214EC31</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AXP 3.4 
02/22/24</name><identifier><ID>US025816CC13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>KAISAG 11  3/4  
02/26/21</name><identifier><ID>XS1937801212</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GLPCHI 4.974 
02/26/24</name><identifier><ID>XS1941781749</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SHTFIN 5.7 
02/27/22</name><identifier><ID>XS1953982086</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>ACAFP 6  7/8  
PERP</name><identifier><ID>USF2R125CF03</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBXUGR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
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6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>AM 5  3/4  
03/01/27</name><identifier><ID>US03690AAD81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TURKTI 6  7/8  
02/28/25</name><identifier><ID>XS1955059420</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>HKNENG 11 
03/06/24</name><identifier><ID>NO0010843782</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>IBRD 7  1/8  
02/18/22</name><identifier><ID>XS1958284074</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFR</ID><IDType>CFI</IDType></classification><currency>
ZAR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table3><row><startTime>2019-10-31T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.948</price><volume>595593</volume><tradeTime>2019-10-31
T14:32:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.940193</refPx></row
></table3><table4><row><simpleAvgPx>101.274</simpleAvgPx><avgPx>101.274</avgPx><
/row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>1195033.2</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>590000</medianF
illedVolume><medianOrderedVolume>590000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.546</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.546</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>43</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>43</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>KBCBB 4  3/4  
PERP</name><identifier><ID>BE0002638196</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVQQR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T13:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>106.85</price><volume>427400</volume
><tradeTime>2019-11-04T14:27:36.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
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06.58395</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.764<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.764</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>28</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>28</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>RXLFP 2  3/4  
06/15/26</name><identifier><ID>XS1958300375</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.24</price><volume>312720</volume><tradeTime>2019-11-18T
16:09:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.20435</refPx></row><
/table3><table4><row><simpleAvgPx>104.25</simpleAvgPx><avgPx>104.25</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>625500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVo
lume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.6585</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.6585</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>31.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>3
1.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>ZHJMIN 5  1/2  
03/01/22</name><identifier><ID>XS1895500814</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CADEPO 2  3/4  
03/07/22</name><identifier><ID>USC23264AG63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BKTSM 0  7/8  
03/05/24</name><identifier><ID>ES0313679K13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HUN 4  1/2  
05/01/29</name><identifier><ID>US44701QBE17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LPTY 1  3/8  
03/07/24</name><identifier><ID>XS1960260021</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>104</price><volume>208000</volum
e><tradeTime>2019-11-18T13:29:11.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>
103.90705</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>QNBFB 6  7/8  
09/07/24</name><identifier><ID>XS1959391019</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>F 3.021 
03/06/24</name><identifier><ID>XS1959498160</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table3><row><star
tTime>2019-10-22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>104.46</price><volume>208920</volume><tradeTime>2019-10-22T09:43:13.000000+00:0
0</tradeTime><refPx>104.56205</refPx></row></table3><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.467</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>2.467</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
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019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T09:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>105.5</price><volume>1055000</vol
ume><tradeTime>2019-12-12T10:34:59.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refP
x>105.49135</refPx></row><row><startTime>2019-12-12T13:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>105.6</price><volume>1056000</volume><tradeT
ime>2019-12-12T14:17:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.4997<
/refPx></row></table3><table4><row><simpleAvgPx>105.55</simpleAvgPx><avgPx>105.5
5</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>2111000</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000
</medianFilledVolume><medianOrderedVolume>650000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>APTV 4.35 
03/15/29</name><identifier><ID>US03835VAG14</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SNRSKY 5  1/4  
03/11/24</name><identifier><ID>XS1927705308</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>330000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>330000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>JUBPSG 6 
03/05/24</name><identifier><ID>XS1958658509</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BBDBCN 7  7/8  
04/15/27</name><identifier><ID>USC10602BG11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
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redVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-0
4+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>301000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>4500</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><num
OrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>3000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>15000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><
table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>161000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-0
8+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>47500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:
00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
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dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>2019-11-14T11:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.48999999999999</price
><volume>34821</volume><tradeTime>2019-11-14T12:42:30.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform><refPx>98.67888600000001</refPx></row></table3><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>35000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.261</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.261</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOr
dRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>15000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>
2019-11-20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.51
000000000001</price><volume>49755</volume><tradeTime>2019-11-20T10:24:00.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>99.03400000000001</refPx></row></table3>
<table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>6.499</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.499</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-25+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrder
edVolume>120000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
7+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>220000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00
:00</tradeDate><table3><row><startTime>2019-12-02T11:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>100.66</price><volume>603960</volume><tradeTim
e>2019-12-02T12:26:26.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.951096<
/refPx></row><row><startTime>2019-12-02T13:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>100.51</price><volume>201020</volume><tradeTime>2019-12-
02T14:37:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.951096</refPx></r
ow></table3><table4><row><simpleAvgPx>100.556667</simpleAvgPx><avgPx>100.557647<
/avgPx><highPx>100.66</highPx><lowPx>100.5</lowPx></row></table4><table6><row><n
umOrdRfq>5</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1709480</total
Value><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianFilledVolume>600000</medianFilledVolume><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>1.299</meanTimeAcceptToExecSecs><medianTimeAcceptToE
xecSecs>0.582</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00
</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>15
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000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tra
deDate><table3><row><startTime>2019-12-05T09:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>101.47</price><volume>10147</volume><tradeTime>2019-12
-05T10:39:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.428902</refPx></
row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>2.627</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>2.627</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:0
0</tradeDate><table3><row><startTime>2019-12-06T13:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>100.633</price><volume>100633</volume><tradeTime
>2019-12-06T14:53:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.485397</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.202</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.202</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>201
9-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.39</
price><volume>76042</volume><tradeTime>2019-12-09T15:33:39.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform><refPx>100.984787</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>3.058</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>3.058</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00<
/tradeDate><table3><row><startTime>2019-12-13T11:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>101.8</price><volume>30540</volume><tradeTime>2019
-12-13T13:10:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.1912</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.063</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>0.063</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T09:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.903</price><volume>
20380</volume><tradeTime>2019-12-17T11:04:02.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>101.711853</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>5.815</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.815</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
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<table2><name>NOKIA 2 
03/11/26</name><identifier><ID>XS1960685383</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table3><row><startTime>2019-10-09T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.2</price><volume>631200</volume><tradeTime>2019-10-09T1
3:04:01.000000+00:00</tradeTime><refPx>105.4365</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0.66</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.66</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>CNX 7  1/4  
03/14/27</name><identifier><ID>USU1749LAB00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PFE 2.8 
03/11/22</name><identifier><ID>US717081ER06</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>3080000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>PFE 2.95 
03/15/24</name><identifier><ID>US717081ES88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MDT 2  1/4  
03/07/39</name><identifier><ID>XS1960678685</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MDT 0  3/8  
03/07/23</name><identifier><ID>XS1960678099</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HSBC Float 
03/11/25</name><identifier><ID>US404280CA50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
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6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>NWDEVL 6  1/4  
PERP</name><identifier><ID>XS1960476387</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TELEFO 4  3/8  
PERP</name><identifier><ID>XS1933828433</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13
+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>GLENLN 4  1/8  
03/12/24</name><identifier><ID>USU37818AU27</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+0
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0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
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fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table
6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>165000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><tab
le6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>390000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>22000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>GLENLN 4  
7/8  
03/12/29</name><identifier><ID>USU37818AV00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SGOF
P 0  5/8  
03/15/24</name><identifier><ID>XS1962554785</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table3><row><startTime>2019-11-25T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.05</price><volume>612300</volume><tradeTime>2019-11-25T
14:15:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.8986</refPx></row></
table3><table4><row><simpleAvgPx>102.05</simpleAvgPx><avgPx>102.05</avgPx></row>
</table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><t
otalValue>816400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
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><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVol
ume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.3775</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.3775</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>16.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>16
.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>BFCM 1  3/4  
03/15/29</name><identifier><ID>FR0013408960</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.543</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.543</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>MTNA 4.55 
03/11/26</name><identifier><ID>US03938LBA17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MAR 3.6 
04/15/24</name><identifier><ID>US571900BB49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DELL 4.9 
10/01/26</name><identifier><ID>USU24724AK95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>EUCHEM 5  1/2  
03/13/24</name><identifier><ID>XS1961080501</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DELL 5.3 
10/01/29</name><identifier><ID>USU24724AL78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DELL 4 
07/15/24</name><identifier><ID>USU24724AJ23</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
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ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1050000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>YKBNK 8  1/4  
10/15/24</name><identifier><ID>XS1958649854</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SISETI 6.95 
03/14/26</name><identifier><ID>XS1961010987</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>XINHUZ 11 
03/14/22</name><identifier><ID>XS1957513077</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>YKBNK 8  1/4  
10/15/24</name><identifier><ID>US984848AM39</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BOTS 0 
03/13/20</name><identifier><ID>IT0005365454</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DYZUXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DLLTD 8  3/4  
05/25/24</name><identifier><ID>USG2763RAA44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>QUIPOR 12 
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03/15/33</name><identifier><ID>USE6R69LAA27</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BTPS 1 
07/15/22</name><identifier><ID>IT0005366007</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>SAPSJ 3  1/8  
04/15/26</name><identifier><ID>XS1961852750</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-22+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>450000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
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y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><st
artTime>2019-12-03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>98</price><volume>196000</volume><tradeTime>2019-12-03T14:33:59.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform><refPx>98.20395000000001</refPx></row></table3><table
4><row><simpleAvgPx>98.125</simpleAvgPx><avgPx>98.125</avgPx></row></table4><tab
le6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>392
500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOr
deredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-04+00:00</tradeDate><table3><row><startTime>2019-12-04T09:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>97.90000000000001</price><volume>97900<
/volume><tradeTime>2019-12-04T10:00:22.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>98.3349</refPx></row></table3><table4><row><simpleAvgPx>97.95</simpleAvgPx
><avgPx>97.95</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExe
cTrades>2</numExecTrades><totalValue>195900</totalValue><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVol
ume>100000</medianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><star
tTime>2019-12-11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>98.8</price><volume>98800</volume><tradeTime>2019-12-11T11:22:42.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>99.20235</refPx></row><row><startTime>2019-12-1
1T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.8</price><v
olume>296400</volume><tradeTime>2019-12-11T12:39:26.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>99.20140000000001</refPx></row></table3><table4><row><simpleA
vgPx>98.895</simpleAvgPx><avgPx>98.90000000000001</avgPx><highPx>99.010000000000
01</highPx><lowPx>98.8</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRf
q><numExecTrades>4</numExecTrades><totalValue>791200</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</
tradeDate><table3><row><startTime>2019-12-16T13:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>98.84999999999999</price><volume>98850</volume><tra
deTime>2019-12-16T14:35:47.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.275
8</refPx></row></table3><table4><row><simpleAvgPx>98.9875</simpleAvgPx><avgPx>98
.9875</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>
2</numExecTrades><totalValue>197975</totalValue><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000
00</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate
><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><ta
ble6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UCGIM 7  
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1/2  
PERP</name><identifier><ID>XS1963834251</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUBB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.806</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.806</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>49</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>49</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>0.72</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.72</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tabl
e2><name>CEMEX 3  1/8  
03/19/26</name><identifier><ID>XS1964617879</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table4><row><simpleAvgP
x>103.5</simpleAvgPx><avgPx>103.5</avgPx></row></table4><table6><row><numOrdRfq>
4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>207000</totalValue><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><row>
<startTime>2019-12-09T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>103.65</price><volume>259125</volume><tradeTime>2019-12-09T15:21:33.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>103.1308</refPx></row></table3><table4>
<row><simpleAvgPx>103.65</simpleAvgPx><avgPx>103.65</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>51825
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVolume><medianOrde
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redVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00
</tradeDate><table3><row><startTime>2019-12-13T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>104.25</price><volume>208500</volume><tradeTime>2
019-12-13T15:56:40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.6543</refP
x></row></table3><table4><row><simpleAvgPx>104.25</simpleAvgPx><avgPx>104.25</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExe
cTrades><totalValue>417000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</media
nFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EBIUH 6  
1/8  
PERP</name><identifier><ID>XS1964681610</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFNQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>EOFP 3  1/8  
06/15/26</name><identifier><ID>XS1963830002</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-
06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.8</price>
<volume>529000</volume><tradeTime>2019-11-06T10:21:39.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tr
adingPlatform><refPx>105.54785</refPx></row></table3><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate>
<table3><row><startTime>2019-11-13T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>105.45</price><volume>843600</volume><tradeTime>2019-11-13T16
:01:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>105.1879</refPx></row></ta
ble3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>800000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>5.716</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.7
16</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>16.5</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>16.5</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00
</tradeDate><table3><row><startTime>2019-11-18T13:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>104.85</price><volume>104850</volume><tradeTime>2
019-11-18T14:12:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.85585</ref
Px></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
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Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3>
<row><startTime>2019-11-29T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>105.9</price><volume>211800</volume><tradeTime>2019-11-29T13:11:42.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>2</tradingPlatform><refPx>105.6712</refPx></row></table3><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>325000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>POWSOL 4  
3/8  
05/15/26</name><identifier><ID>XS1964638107</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SYF 4  3/8  
03/19/24</name><identifier><ID>US87165BAN38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MMC 1.979 
03/21/30</name><identifier><ID>XS1963837197</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CRBKMO 7.121 
06/25/24</name><identifier><ID>XS1964558339</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PHLSBG 5 
03/27/24</name><identifier><ID>FR0013409265</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>SHAEFF 1  1/8  
03/26/22</name><identifier><ID>DE000A2YB699</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MASQUH Float 
09/21/20</name><identifier><ID>XS1967592046</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AFFP 0  1/8  
03/25/26</name><identifier><ID>FR0013410628</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table3><row><startTime>2019-10-23T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>18.42</price><volume>1842</volume><tradeTime>2019-10-23T11:
23:15.000000+00:00</tradeTime><refPx>18.42725</refPx></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00
:00</tradeDate><table3><row><startTime>2019-10-29T09:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>18.72</price><volume>8552</volume><tradeTime>2
019-10-29T11:07:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>18.615492</ref
Px></row></table3><table4><row><simpleAvgPx>18.68</simpleAvgPx><avgPx>18.671592<
/avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</num
ExecTrades><totalValue>21600.0448</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>57842<
/medianFilledVolume><medianOrderedVolume>57842</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>52</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>52</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tra
deDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>8371</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>BACR 8 
PERP</name><identifier><ID>US06738EBG98</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DCFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019
-12-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111.6</pr
ice><volume>1785600</volume><tradeTime>2019-12-04T16:49:48.000000+00:00</tradeTi
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me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
2</tradingPlatform><refPx>110.9016</refPx></row></table3><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>1600000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.74</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.74</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>19</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>RBS 3  1/8  
03/28/27</name><identifier><ID>XS1970533219</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>QNBK 3  1/2  
03/28/24</name><identifier><ID>XS1970690829</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KOS 7  1/8  
04/04/26</name><identifier><ID>USU5007TAA35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SOCGEN 3  7/8  
03/28/24</name><identifier><ID>US83368TAT51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VAKBN 8  1/8  
03/28/24</name><identifier><ID>XS1970705528</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>
4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>NDAQ 1  3/4  
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03/28/29</name><identifier><ID>XS1843442622</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BTPS 1  3/4  
07/01/24</name><identifier><ID>IT0005367492</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.552</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.552</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>93</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>93</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0.527</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.527</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>63</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>63</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>VOVCAB 2  1/8  
04/02/24</name><identifier><ID>XS1971935223</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T13:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>104.2</price><volume>500160</vol
ume><tradeTime>2019-12-10T14:45:01.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refP
x>103.85515</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6
11</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.611</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SRENVX 5 
04/02/49</name><identifier><ID>XS1973748707</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SILNET 11 
04/02/24</name><identifier><ID>XS1843443430</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>IQ 2 
04/01/25</name><identifier><ID>US46267XAC20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table3><row><startTime>2019-10-08T09:30:00.000000+00:00</startTime><sizeRange

Page 645



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
>1</sizeRange><price>88.11</price><volume>440550</volume><tradeTime>2019-10-08T0
9:35:18.000000+00:00</tradeTime><refPx>87.97038999999999</refPx></row></table3><
table4><row><simpleAvgPx>88.125</simpleAvgPx><avgPx>88.125</avgPx></row></table4
><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>881250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><med
ianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>KLAB 5  3/4  
04/03/29</name><identifier><ID>USA35155AA77</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MEONHE 7  3/4  
04/03/21</name><identifier><ID>XS1897431570</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.40000000000001</price><volume>198800</volume><tradeTime>
2019-10-28T13:23:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>99.4103000000
0001</refPx></row></table3><table4><row><simpleAvgPx>99.45</simpleAvgPx><avgPx>9
9.45</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>397800</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000
0</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NE
E 3.15 
04/01/24</name><identifier><ID>US65339KBG40</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AVGO 4  1/4  
04/15/26</name><identifier><ID>USU1109MAE67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>189000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CHIG
RA 8  5/8  
04/08/22</name><identifier><ID>XS1973586537</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AVGO 3  1/8  
04/15/21</name><identifier><ID>USU1109MAA46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl

Page 646



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>AVGO 3  5/8  
10/15/24</name><identifier><ID>USU1109MAD84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>3</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>AVGO 3  1/8  
10/15/22</name><identifier><ID>USU1109MAC02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARAGVI 12 
04/09/24</name><identifier><ID>XS1960552823</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NEE 5.65 
05/01/79</name><identifier><ID>US65339KBK51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>LOXAM 2  7/8  
04/15/26</name><identifier><ID>XS1975699569</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.653</price><volume>304959</volume><tradeTime>2019-10-03
T13:18:13.000000+00:00</tradeTime><refPx>100.9269</refPx></row></table3><table4>
<row><simpleAvgPx>101.653</simpleAvgPx><avgPx>101.653</avgPx></row></table4><tab
le6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>609
918</totalValue><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOr
deredVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
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raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T11:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.44</price><volume
>292320</volume><tradeTime>2019-11-13T13:04:05.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>97.52345</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>2.831</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.831</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><ta
ble3><row><startTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>97.33</price><volume>97330</volume><tradeTime>2019-11-14T14:00:2
4.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>97.4408</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>3.059</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>3.059</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T11:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>97.21899999999999</price><volume>97219
</volume><tradeTime>2019-11-18T12:05:02.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>97.24485</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>0.603</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.603</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-27+00:00</tradeDate><table3><row><startTime>2019-11-27T1
3:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.69</price><vo
lume>100690</volume><tradeTime>2019-11-27T15:06:49.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform><refPx>100.2881</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccep
tToExecSecs>0.221</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.221</m
edianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate
><table3><row><startTime>2019-12-05T09:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>100.9</price><volume>1987730</volume><tradeTime>2019-12-05T1
0:36:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.7637</refPx></row></t
able3><table4><row><simpleAvgPx>100.9</simpleAvgPx><avgPx>100.9</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>2996730</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
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numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1485000</medianFilledVolu
me><medianOrderedVolume>1485000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>110</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>110</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35</price><volume
>506750</volume><tradeTime>2019-12-12T15:12:36.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPl
atform><refPx>101.09335</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>9.372</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.372</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22.001</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>22.001</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>4.773</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>4.773</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>Kering 
SA</name><identifier><ID>FR0000121485</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3338</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ELISGP 1  
3/4  
04/11/24</name><identifier><ID>FR0013413556</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JINGRU 10  7/8  
10/04/21</name><identifier><ID>XS1976349016</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FABUH Float 
04/16/22</name><identifier><ID>XS1970468051</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ALRSRU 4.65 
04/09/24</name><identifier><ID>XS1843441731</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LEG Immobilien 
AG</name><identifier><ID>DE000LEG1110</ID><IDType>ISIN</IDType></identifier><cla
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ssification><ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>34930</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table4><
row><simpleAvgPx>104.2308</simpleAvgPx><avgPx>104.2308</avgPx></row></table4><ta
ble6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>64
7898.6528</totalValue><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>3108</medianFilledVolume><medi
anOrderedVolume>3108</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>SGLGR 4  5/8  
09/30/24</name><identifier><ID>XS1945271952</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table3><row><startTime>2019-12-04T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>94.02200000000001</price><volume>94022</volume><tradeTime>2
019-12-04T10:50:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>94.08035</refP
x></row><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>94.8</price><volume>94800</volume><tradeTime>2019-12-04T15:33
:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>94.26560000000001</refPx></ro
w></table3><table4><row><simpleAvgPx>94.64225</simpleAvgPx><avgPx>94.64225</avgP
x><highPx>94.947</highPx><lowPx>94.02200000000001</lowPx></row></table4><table6>
<row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>378569<
/totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrdere
dVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>ADLERR 1  1/2  
04/17/22</name><identifier><ID>XS1843441491</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table3><row><startTime>2019-12-20T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.75</price><volume>203500</volume><tradeTime>2019-12-20T
10:44:23.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.4652</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>22.001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22.001</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>AGSBB 3  1/4  
07/02/49</name><identifier><ID>BE0002644251</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVQGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ORAFP 2  3/8  
PERP</name><identifier><ID>FR0013413887</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVXXN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-18+00:00</tradeDate><table3><row><startTime>2019-10-18T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>104.775</price><volume>104775</volume><t
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radeTime>2019-10-18T16:03:27.000000+00:00</tradeTime><refPx>104.7686</refPx></ro
w></table3><table4><row><simpleAvgPx>104.78</simpleAvgPx><avgPx>104.78</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>209560</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFille
dVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>36.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36.00
05</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>GM 3.55 
07/08/22</name><identifier><ID>US37045XCU81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>LOXAM 4  1/2  
04/15/27</name><identifier><ID>XS1975716595</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
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er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-02+00:00</tradeDate><table3><row><startTime>2019-12-02T15:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.09</price><volume
>97090</volume><tradeTime>2019-12-02T16:33:42.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>96.76615</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>3.155</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.155</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T11:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedPx>100.4</sim
pleAvgExecutedPx><totalValue>251000</totalValue></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>24</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>24</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</t
radeDate><table3><row><startTime>2019-12-19T09:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>100.51</price><volume>100510</volume><tradeTime>2019
-12-19T09:37:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.4073</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>2.847</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>2.847</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>TENCNT 3.575 
04/11/26</name><identifier><ID>US88032XAM65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OTTOGR 2  5/8  
04/10/26</name><identifier><ID>XS1979274708</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startTime>
2019-10-28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.0
7</price><volume>208140</volume><tradeTime>2019-10-28T13:56:11.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>103.82035</refPx></row></table3><table4><row><simp
leAvgPx>104.085</simpleAvgPx><avgPx>104.084887</avgPx></row></table4><table6><ro
w><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>413217</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianFilledVolume>198500</medianFilledVolume><medianOrderedVo
lume>376500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
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<row><meanTimeAcceptToExecSecs>4.57</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>4.57</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30
+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>64000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</
tradeDate><table3><row><startTime>2019-11-08T09:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>103.9573</price><volume>10395</volume><tradeTime>20
19-11-08T11:05:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.8737</refPx
></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>24000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table3><row><startTime>
2019-11-11T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.0
51</price><volume>26012</volume><tradeTime>2019-11-11T11:07:39.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>104.0293</refPx></row></table3><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>25000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table3><row><startTime>
2019-11-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.1
9</price><volume>10419</volume><tradeTime>2019-11-12T16:10:54.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>103.9557</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>7.517</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>7.517</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00
</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tr
adeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>275000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11
-22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.89</pric
e><volume>207780</volume><tradeTime>2019-11-22T11:42:35.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>103.8572</refPx></row></table3><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
AcceptToExecSecs>3.883</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.8
83</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</trad
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eDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>104.616</price><volume>170524</volume><tradeTime>2019-1
2-04T16:36:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.9197</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-05+00:00</tradeDate><table3><row><startTime>2019-12-05T13:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.6</price><volume>2
07200</volume><tradeTime>2019-12-05T14:09:55.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>103.7998</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><r
ow><startTime>2019-12-06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>103.94</price><volume>31182</volume><tradeTime>2019-12-06T10:11:08.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>103.801</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>15.635</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>15.635</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-2
0+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>ERGIM 1  7/8  
04/11/25</name><identifier><ID>XS1981060624</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12-
03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>106.087</pric
e><volume>144278</volume><tradeTime>2019-12-03T13:18:03.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>105.9704</refPx></row></table3><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>ENLC 5  3/8  
06/01/29</name><identifier><ID>US29336TAA88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALUAAR 6.7 
04/09/24</name><identifier><ID>ARALUA560013</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUAR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>Evonik Industries 
AG</name><identifier><ID>DE000EVNK013</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFR</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>INEGRP 2  7/8  
05/01/26</name><identifier><ID>XS1843437549</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table4><row><simpleAvgPx>98.48999999999999</simpleAvgPx><avgPx>98.48999999999
999</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2<
/numExecTrades><totalValue>590940</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000
</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
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><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>LGCHM 3  1/4  
10/15/24</name><identifier><ID>USY52758AC63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>LGCH
M 0  1/2  
04/15/23</name><identifier><ID>XS1972557737</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table3><row><startTime>2019-11-08T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.917</price><volume>151375</volume><tradeTime>2019-11-08
T16:05:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.89775</refPx></row>
</table3><table4><row><simpleAvgPx>100.8335</simpleAvgPx><avgPx>100.8335</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>302500.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianF
illedVolume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>34</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>34</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>EVERRE 10 
04/11/23</name><identifier><ID>XS1982037779</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ARAM
CO 3  1/2  
04/16/29</name><identifier><ID>XS1982113208</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARAMCO 2  7/8  
04/16/24</name><identifier><ID>XS1982112812</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GLENLN 1  1/2  
10/15/26</name><identifier><ID>XS1981823542</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
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celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>TITIM 2  3/4  
04/15/25</name><identifier><ID>XS1982819994</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><
row><startTime>2019-11-07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>105.289</price><volume>315867</volume><tradeTime>2019-11-07T14:18:50.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>105.47795</refPx></row></table3><t
able4><row><simpleAvgPx>105.274</simpleAvgPx><avgPx>105.279</avgPx></row></table
4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVal
ue>473755.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>225000</medianFilledVolume><
medianOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>2.0665</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>2.0665</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><row><nu
mOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><
table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>306000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ORANOF 
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3  3/8  
04/23/26</name><identifier><ID>FR0013414919</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>900000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteS
ecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate
><table3><row><startTime>2019-11-20T13:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>107.51</price><volume>537550</volume><tradeTime>2019-11-20T1
5:12:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>107.79095</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>DNBNO 1  5/8  
12/15/23</name><identifier><ID>XS1982694504</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JSTLIN 5.95 
04/18/24</name><identifier><ID>XS1981202861</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>700000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>SCYRSM 3  3/4  
04/25/24</name><identifier><ID>XS1982682673</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table3><row><startTime>2019-12-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.85</price><volume>1088500</volume><tradeTime>2019-12-03
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T14:51:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>108.21425</refPx></row>
</table3><table4><row><simpleAvgPx>108.675</simpleAvgPx><avgPx>108.675</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>2173500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFil
ledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.215</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.215</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>50.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>50.0005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>NACN Float 
03/21/21</name><identifier><ID>US63307DAH26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VEDLN 8 
04/23/23</name><identifier><ID>USG9T27HAB07</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VEDL
N 9  1/4  
04/23/26</name><identifier><ID>USG9T27HAA24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AVOL 3  5/8  
05/01/22</name><identifier><ID>USG0686BAD13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>SPLS 7  1/2  
04/15/26</name><identifier><ID>USU85440AD49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MINAU 8  1/8  
05/01/27</name><identifier><ID>USQ60976AA78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>NYLIFE 1  5/8  
12/15/23</name><identifier><ID>XS1985024725</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
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e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BMW 
Float 
04/14/22</name><identifier><ID>USU09513HU68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SHTFIN 5.95 
10/24/22</name><identifier><ID>USY7758EEC13</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BMW
2.95 
04/14/22</name><identifier><ID>USU09513HT95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SLB 3.9 
05/17/28</name><identifier><ID>USU8066LAH79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AUCHAN 2  3/8  
04/25/25</name><identifier><ID>FR0013416146</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T13:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>102.75</price><volume>513750</v
olume><tradeTime>2019-10-30T15:24:06.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><re
fPx>102.964</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5
38</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.538</medianTimeAccept
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ToExecSecs><meanTimeRequestToQuoteSecs>229.001</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>229.001</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-06+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</trade
Date><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>103.381</price><volume>723667</volume><tradeTime>2019-12
-10T14:59:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.30635</refPx></r
ow></table3><table4><row><simpleAvgPx>103.4405</simpleAvgPx><avgPx>103.430583</a
vgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numEx
ecTrades><totalValue>1241167</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>600000</med
ianFilledVolume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.587</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.587</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>20</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></in
strumentRtsTables><instrumentRtsTables><table2><name>KMIRON 7  3/8  
04/23/21</name><identifier><ID>XS1981727230</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PNC 3.45 
04/23/29</name><identifier><ID>US693475AW59</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EUROCA 4 
04/30/26</name><identifier><ID>XS1983375871</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>3.012</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>3.012</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numO
rdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>2<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>5</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6><ro
w><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeD
ate><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>96.59999999999999</price><volume>579600</volume><tradeTim
e>2019-11-29T14:57:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>96.7051</re
fPx></row><row><startTime>2019-11-29T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>96.51000000000001</price><volume>965100</volume><tradeTime>
2019-11-29T15:35:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
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dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>96.6868000000
0001</refPx></row></table3><table4><row><simpleAvgPx>96.65000000000001</simpleAv
gPx><avgPx>96.561176</avgPx><highPx>96.84</highPx><lowPx>96.51000000000001</lowP
x></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>3</numExecT
rades><totalValue>1641540</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>600000</median
FilledVolume><medianOrderedVolume>450000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.89</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>1.89</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-02+00:00</tradeDate><table3><row><startTime>2019-12-0
2T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>97.143</price>
<volume>97143</volume><tradeTime>2019-12-02T10:18:50.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tra
dingPlatform><refPx>96.86194999999999</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeAcceptToExecSecs>5.436</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>5.436</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00
</tradeDate><table3><row><startTime>2019-12-03T13:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>96.59</price><volume>96590</volume><tradeTime>201
9-12-03T14:17:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>96.6419000000000
1</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.889</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>2.889</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>
2019-12-04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.39
</price><volume>144585</volume><tradeTime>2019-12-04T09:55:28.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>96.4973</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>4.417</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>4.417</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00<
/tradeDate><table3><row><startTime>2019-12-16T09:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>97.28</price><volume>97280</volume><tradeTime>2019
-12-16T09:51:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>97.12264999999999
</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrder
edVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>9.381</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>9.381</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeD
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ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>RONXIN
8  3/4  
10/25/22</name><identifier><ID>XS1976760782</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>800000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>900000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MPEL 5  
1/4  
04/26/26</name><identifier><ID>USG5975LAC03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>Sacyr 
SA</name><identifier><ID>ES0182870214</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFB</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>MWDP 1  3/8  
04/26/26</name><identifier><ID>FR0013417128</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table3><row><startTime>2019-11-19T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.85</price><volume>519250</volume><tradeTime>2019-11-19T
10:10:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.7303</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.609</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.609</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22T09:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.4</price><volume
>1034000</volume><tradeTime>2019-11-22T09:42:23.000000+00:00</tradeTime><trading
System>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingP
latform><refPx>103.57435</refPx></row></table3><table4><row><simpleAvgPx>103.45<
/simpleAvgPx><avgPx>103.45</avgPx></row></table4><table6><row><numOrdRfq>2</numO
rdRfq><numExecTrades>2</numExecTrades><totalValue>2069000</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.5905</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.590
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>EIRCOM 3  1/2  
05/15/26</name><identifier><ID>XS1991034825</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSBR</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NFLX 3  7/8  
11/15/29</name><identifier><ID>XS1989380172</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FNACFP 1  7/8  
05/30/24</name><identifier><ID>XS1987729412</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table3><row><startTime>2019-10-09T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.7</price><volume>513500</volume><tradeTime>2019-10-09T1
4:08:07.000000+00:00</tradeTime><refPx>102.63505</refPx></row></table3><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>750000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
cs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><row><st
artTime>2019-10-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>102.7</price><volume>102700</volume><tradeTime>2019-10-23T15:39:47.000000+00:
00</tradeTime><refPx>102.38</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>7.594</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.594</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>43</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>FNACFP 2  5/8  
05/30/26</name><identifier><ID>XS1987729768</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>2.027</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>2.027</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-10-25+00:00</tradeDate><table3><row><startTime>2019-10-25T13:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>104.24</price><volume>10424
0</volume><tradeTime>2019-10-25T14:53:09.000000+00:00</tradeTime><refPx>104.2103
5</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.836</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>2.836</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</t
radeDate><table3><row><startTime>2019-11-28T11:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>104.06</price><volume>1248720</volume><tradeTime>201
9-11-28T13:24:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.2034</refPx>
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</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.177</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>4.177</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequest
ToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T13:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.625</price><volume
>523125</volume><tradeTime>2019-12-12T14:53:20.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPl
atform><refPx>104.48425</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>5.548</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.548</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>40</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>40</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CA
NTOR 4  7/8  
05/01/24</name><identifier><ID>USU13809AD79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SHBASS 1  5/8  
12/15/23</name><identifier><ID>XS1989819583</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IBRD 0 
05/03/23</name><identifier><ID>XS1990948660</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTZCFB</ID><IDType>CFI</IDType></classification><currency>
TRY</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>71</price><volume>1917000</volume><tradeTime>2019-11-04T14:
20:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>68.722427</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>DOMSS 3 
05/08/26</name><identifier><ID>XS1991114858</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>103</price><volume>1030000</volu
me><tradeTime>2019-11-04T15:56:36.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>102.67575</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.62
1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.621</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>JPM 3.702 
05/06/30</name><identifier><ID>US46647PBD78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AMKR 6  5/8  
09/15/27</name><identifier><ID>USU03169AM81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F 5.113 
05/03/29</name><identifier><ID>US345397ZR75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BA 3.1 
05/01/26</name><identifier><ID>US097023CH65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACR 3.932 
05/07/25</name><identifier><ID>US06738EBH71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CARINC 8  7/8  
05/10/22</name><identifier><ID>XS1991398352</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACR 3 
05/08/26</name><identifier><ID>XS1992115524</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABGSM 1  1/2  
04/26/24</name><identifier><ID>XS1978209002</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFXXR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ABGSM 1  1/2  
04/26/24</name><identifier><ID>XS1978210273</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFXXR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABGSM 1  1/2  
04/26/24</name><identifier><ID>XS1978210869</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFXXR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SXXLN 5 
05/23/27</name><identifier><ID>XS1991118255</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table3><row><startTime>2019-11-21T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>35</price><volume>700000</volume><tradeTime>2019-11-21T15:1
5:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>38.720482</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.645</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.645</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>29</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BPLN 1.827 
09/08/25</name><identifier><ID>XS1992928116</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NEDWBK Float 
11/10/20</name><identifier><ID>XS1992160827</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ATCNA 8 
05/15/27</name><identifier><ID>XS1992154341</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>0.6899999999999999</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.6899999999999999</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>14</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdR
fq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>700000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>
ATCNA 10  1/2  
05/15/27</name><identifier><ID>USL01802AA24</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NLKFIN 12 
05/03/24</name><identifier><ID>XS1984318342</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AWK 3.45 
06/01/29</name><identifier><ID>US03040WAU99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CONSUS 9  5/8  
05/15/24</name><identifier><ID>XS1843437465</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:0
0</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</t
radeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.45</price><vo
lume>214900</volume><tradeTime>2019-12-16T15:35:48.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradi
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ngPlatform><refPx>108.353</refPx></row></table3><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.95</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.95</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>17</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><tab
le3><row><startTime>2019-12-19T09:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>108.06</price><volume>216120</volume><tradeTime>2019-12-19T10:52:
03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform><refPx>108.6457</refPx></row></table3
><table4><row><simpleAvgPx>108.23</simpleAvgPx><avgPx>108.264</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>541320</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilledVolume><
medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.199</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.199</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>CAFP 1 
05/17/27</name><identifier><ID>FR0013419736</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFX</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table4><row><simpleAvgPx>102.625</simpleAvgPx><avgPx>102.625</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>10262500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>5000000</medianFilledVol
ume><medianOrderedVolume>5000000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.596</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.596</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>BMY 3.4 
07/26/29</name><identifier><ID>USU11009BB98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BMY 2.9 
07/26/24</name><identifier><ID>USU11009AZ75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BMY 2.6 
05/16/22</name><identifier><ID>USU11009AY01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>T 2  3/8  
05/15/29</name><identifier><ID>US9128286T26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table3><row><startTime>2019-10-29T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.77</price><volume>198015</volume><tradeTime>2019-10-29T
16:50:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
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/tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.7578</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-12+00:00</tradeDate><table3><row><startTime>2019-11-12T13:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>103.98</price><volume>15597
0</volume><tradeTime>2019-11-12T14:42:38.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
><refPx>103.8516</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>RGA 3.9 
05/15/29</name><identifier><ID>US759351AN90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TLN 7  1/4  
05/15/27</name><identifier><ID>US87422VAF58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table3><row><startTime>2019-12-16T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.25</price><volume>103250</volume><tradeTime>2019-12-16T
15:20:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.759956</refPx></row>
</table3><table4><row><simpleAvgPx>103.25</simpleAvgPx><avgPx>103.25</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>206500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledV
olume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>COOPWH 5  1/8  
05/17/24</name><identifier><ID>XS1910137949</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SGLT
0 
09/11/20</name><identifier><ID>ES0L02009113</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DYZTXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.445</price><volume>100445</volume><tradeTime>2019-11-05
T15:39:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.4319</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.578</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.578</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>T 2  7/8  
05/15/49</name><identifier><ID>US912810SH23</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table3><row><startTime>2019-10-11T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>114.4</price><volume>57200</volume><tradeTime>2019-10-11T15
:18:30.000000+00:00</tradeTime><refPx>114.03905</refPx></row></table3><table6><r
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ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table3><row><s
tartTime>2019-10-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>111.75</price><volume>50287</volume><tradeTime>2019-10-29T16:48:03.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>111.71875</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+
00:00</tradeDate><table3><row><startTime>2019-11-12T13:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>110</price><volume>33000</volume><tradeTime>
2019-11-12T14:36:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>109.92185</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>Airbus 
SE</name><identifier><ID>NL0000235190</ID><IDType>ISIN</IDType></identifier><cla
ssification><ID>ESVUFN</ID><IDType>CFI</IDType></classification><currency>EUR</c
urrency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><tab
le4><row><simpleAvgPx>118.574533</simpleAvgPx><avgPx>119.120147</avgPx><highPx>1
19.2</highPx><lowPx>118.2618</lowPx></row></table4><table6><row><numOrdRfq>4</nu
mOrdRfq><numExecTrades>3</numExecTrades><totalValue>7199264.2992</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>2572</medianFilledVolume><medianOrderedVolume>28932.5</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2652</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>6530</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>BHCCN 7 
01/15/28</name><identifier><ID>USC07885AB94</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CRK 
9  3/4  
08/15/26</name><identifier><ID>US205677AB38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ORPFP 0  3/8  
05/17/27</name><identifier><ID>FR0013418795</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>160.115</price><volume>680</volume><tradeTime>2019-11-04T16
:18:13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>159.744598</refPx></row></
table3><table4><row><simpleAvgPx>160.1</simpleAvgPx><avgPx>160.1</avgPx></row></
table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tot
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alValue>1360.85</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>425</medianFilledVolume>
<medianOrderedVolume>425</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>FIS 0  3/4  
05/21/23</name><identifier><ID>XS1843436574</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
9</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>HOERHO 4  1/2  
06/06/24</name><identifier><ID>NO0010851728</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>FIS 
Float 
05/21/21</name><identifier><ID>XS1843436491</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>429000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ABIBB 
3.65 
02/01/26</name><identifier><ID>US03522AAG58</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GNDC 0 
05/21/24</name><identifier><ID>XS1965536656</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DWZNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>
2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.54
5</price><volume>99545</volume><tradeTime>2019-11-04T16:18:44.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>99.4093</refPx></row></table3><table4><row><simpleA
vgPx>99.53</simpleAvgPx><avgPx>99.53</avgPx></row></table4><table6><row><numOrdR
fq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>199060</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><na
me>KFW 0.01 
05/05/27</name><identifier><ID>XS1999841445</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>3000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>PHI
ANA 0  1/2  
05/22/26</name><identifier><ID>XS2001175657</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table3><row><startTime>2019-10-31T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>102</price><volume>510000</volum
e><tradeTime>2019-10-31T10:45:48.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>
101.94675</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.537
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.537</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>98</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>98</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables></instrumentRtsTables><instrumentRtsTables><table2><name>AXP 2  3/4  
05/20/22</name><identifier><ID>US025816CD95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CF 4.95 
06/01/43</name><identifier><ID>US12527GAD51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RIG 6.8 
03/15/38</name><identifier><ID>US893830AT68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DELL 6  1/2  
04/15/38</name><identifier><ID>US24702RAF82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CVI 6  1/2  
11/01/22</name><identifier><ID>US126634AC86</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PRU 5  5/8  
06/15/43</name><identifier><ID>US744320AM42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AAPL 2.4 
05/03/23</name><identifier><ID>US037833AK68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
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USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GE 4  5/8  
01/07/21</name><identifier><ID>US36962G4Y78</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INTC 2.7 
12/15/22</name><identifier><ID>US458140AM21</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JPM 4  1/2  
01/24/22</name><identifier><ID>US46625HJD35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AMGN 3  5/8  
05/15/22</name><identifier><ID>US031162BN92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BHP 3.85 
09/30/23</name><identifier><ID>US055451AU28</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EOG 2  5/8  
03/15/23</name><identifier><ID>US26875PAK75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DOW 3.15 
05/15/24</name><identifier><ID>USU26054KJ18</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DOW 3  5/8  
05/15/26</name><identifier><ID>USU26054KL63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TELEFO 7.045 
06/20/36</name><identifier><ID>US87938WAC73</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MRK 2.8 
05/18/23</name><identifier><ID>US58933YAF25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TONOBZ 6  1/2  
10/31/24</name><identifier><ID>USL9116PAG83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>RURAIL 2.2 
05/23/27</name><identifier><ID>XS1843437036</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>610000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
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QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>955000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</trade
Date><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>CTL 7.65 
03/15/42</name><identifier><ID>US156700AT34</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>DNONO 8  3/8  
05/29/24</name><identifier><ID>NO0010852643</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SOIAZ 4  3/4  
03/13/23</name><identifier><ID>XS0903465127</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VRAPFP 3 
06/19/22</name><identifier><ID>BE0002652338</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EEFT 1  3/8  
05/22/26</name><identifier><ID>XS2001315766</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NOVNVX 3.4 
05/06/24</name><identifier><ID>US66989HAG39</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RBS 1 
05/28/24</name><identifier><ID>XS2002491517</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.9522</price><volume>489370</volume><tradeTime>2019-12-1
0T15:16:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>
7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.7812</refPx></row>
</table3><table4><row><simpleAvgPx>101.9661</simpleAvgPx><avgPx>101.9661</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>978874.5600000001</totalValue><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>480000
</medianFilledVolume><medianOrderedVolume>480000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>15</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>WYND 3.9 
03/01/23</name><identifier><ID>US98310WAL28</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GTE 7  3/4  
05/23/27</name><identifier><ID>USU37016AA70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MTNA 5  1/2  
03/01/21</name><identifier><ID>US03938LAU89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
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ateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-01+00:00</tradeDate><table3><row><startTime>2019-11-01T09:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>103.8</price><volume>110028</volume
><tradeTime>2019-11-01T11:28:20.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
04.117996</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.629
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.629</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</trade
Date><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>455000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>103.65</price><volume>51825</volume>
<tradeTime>2019-12-04T15:39:04.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>10
4.054802</refPx></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianOrderedVolume>49000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>2.982</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>2.982</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T11:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>103.83</price><volume>10383</v
olume><tradeTime>2019-12-18T12:15:00.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><re
fPx>104.036072</refPx></row></table3><table4><row><simpleAvgPx>104.19</simpleAvg
Px><avgPx>104.515714</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq>
<numExecTrades>2</numExecTrades><totalValue>219483</totalValue><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFi
lledVolume>105000</medianFilledVolume><medianOrderedVolume>105000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>1.3115</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.3115</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
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medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><tab
le6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>119000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>119000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AMGN
3  7/8  
11/15/21</name><identifier><ID>US031162BM10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DOW 3 
11/15/22</name><identifier><ID>US260543CH45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>BNP 1  3/8  
05/28/29</name><identifier><ID>FR0013422011</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>VOD 0.9 
11/24/26</name><identifier><ID>XS2002017361</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BDX 
0.174 
06/04/21</name><identifier><ID>XS2002532484</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table3><row><startTime>2019-10-23T11:30:00.000000+00:00</startTime><sizeRange
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>1</sizeRange><price>100.36</price><volume>301080</volume><tradeTime>2019-10-23T
12:43:09.000000+00:00</tradeTime><refPx>100.28075</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.238</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.238</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T13:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>100.38</price><volume>200760</volume>
<tradeTime>2019-12-04T14:43:07.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>10
0.30875</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.56599
99999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.565999999999
9999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>BDX 1.208 
06/04/26</name><identifier><ID>XS2002532724</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VOD 1  5/8  
11/24/30</name><identifier><ID>XS2002018500</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FRTR 2  1/2  
10/25/20</name><identifier><ID>FR0010949651</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.17</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.17</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>57</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>57</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>BTPS 5  1/2  
11/01/22</name><identifier><ID>IT0004848831</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.49</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.49</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>TELEFO 3.987 
01/23/23</name><identifier><ID>XS0874864860</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BTPS 4  1/2  
05/01/23</name><identifier><ID>IT0004898034</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table3><row><startTime>2019-10-29T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>115.11</price><volume>230220</volume><tradeTime>2019-10-29T
09:51:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>115.09935</refPx></row><
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/table3><table4><row><simpleAvgPx>115.075</simpleAvgPx><avgPx>115.051667</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>1380620</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>600000</medianFi
lledVolume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.9185</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.9185</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>201
9-11-04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>115.04</
price><volume>575200</volume><tradeTime>2019-11-04T10:37:58.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>2</tradingPlatform><refPx>115.07835</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>1.077</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>1.077</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>COFP 4.498 
03/07/24</name><identifier><ID>FR0011765825</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>4.192</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>4.192</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T09:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>93.474</price><volume>934
74</volume><tradeTime>2019-10-16T11:25:44.000000+00:00</tradeTime><refPx>93.8109
</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>37</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-24+00:00</tradeDate><table3><row><startTime>2019-10
-24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>89.625</pric
e><volume>985875</volume><tradeTime>2019-10-24T14:05:38.000000+00:00</tradeTime>
<refPx>89.5406</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>17.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T13:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>87.5</price><volume>175000</volum
e><tradeTime>2019-10-28T13:51:40.000000+00:00</tradeTime><tradingSystem>H</tradi
ngSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>
88.00064999999999</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row>
<numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
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lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedV
olume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.435</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.435</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.804</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>3.804</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><tab
le3><row><startTime>2019-12-11T09:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>91.39</price><volume>182780</volume><tradeTime>2019-12-11T10:31:0
9.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>91.3075</refPx></row><row><star
tTime>2019-12-11T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>91.23999999999999</price><volume>91240</volume><tradeTime>2019-12-11T15:40:37.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>91.26519999999999</refPx></row></t
able3><table4><row><simpleAvgPx>91.315</simpleAvgPx><avgPx>91.34</avgPx></row></
table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tot
alValue>274020</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilledVolum
e><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>3.362</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>3.362</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T09:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.09</price><volume>18
2180</volume><tradeTime>2019-12-12T10:50:53.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>91.17635</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>2.08</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.08</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table3>
<row><startTime>2019-12-16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>91.69</price><volume>916900</volume><tradeTime>2019-12-16T10:08:26.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>91.66455000000001</refPx></row></ta
ble3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>1.647</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>1.647</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T15:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>91.36</price><volume>913
600</volume><tradeTime>2019-12-17T16:19:14.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
rm><refPx>91.68545</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
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umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>0.596</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.596</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>134</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>134</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>REPSM
3  5/8  
10/07/21</name><identifier><ID>XS0975256685</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BACARD 2  3/4  
07/03/23</name><identifier><ID>XS0947658208</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>COFP 3.311 
01/25/23</name><identifier><ID>FR0011400571</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>94.1788</price><volume>188357</volume><tradeTime>2019-10-03
T13:33:05.000000+00:00</tradeTime><refPx>94.57135</refPx></row></table3><table6>
<row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T11:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>94.5</price><volume>1890000<
/volume><tradeTime>2019-10-14T11:52:48.000000+00:00</tradeTime><refPx>94.2836499
9999999</refPx></row></table3><table4><row><simpleAvgPx>94.59999999999999</simpl
eAvgPx><avgPx>94.566667</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdR
fq><numExecTrades>2</numExecTrades><totalValue>2837000</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>1500000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>7.5</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>7.5</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><tab
le4><row><simpleAvgPx>94.5</simpleAvgPx><avgPx>94.5</avgPx><highPx>94.5</highPx>
<lowPx>94.5</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecT
rades>3</numExecTrades><totalValue>3024000</totalValue><numOrdRfqCancelWithdraw>
1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>100000</medianFilledVolume><medianOrderedVolume>3000000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.
438</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.438</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>19.541</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>19.541</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><ta
ble3><row><startTime>2019-10-23T09:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>99.3</price><volume>993000</volume><tradeTime>2019-10-23T10:19:3
1.000000+00:00</tradeTime><refPx>98.79989999999999</refPx></row></table3><table4
><row><simpleAvgPx>98.455556</simpleAvgPx><avgPx>98.39285700000001</avgPx><highP
x>99.3</highPx><lowPx>97.40000000000001</lowPx></row></table4><table6><row><numO
rdRfq>11</numOrdRfq><numExecTrades>9</numExecTrades><totalValue>5510000</totalVa
lue><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>
1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSe
cs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>26.6</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00
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</tradeDate><table3><row><startTime>2019-10-24T13:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>96.5</price><volume>965000</volume><tradeTime>201
9-10-24T14:39:03.000000+00:00</tradeTime><refPx>96.03494999999999</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-05+00:00</tradeDate><table3><row><startTime>2019-11-05T13:30:00.000000+00:00<
/startTime><sizeRange>1</sizeRange><price>95.15000000000001</price><volume>95150
0</volume><tradeTime>2019-11-05T13:49:13.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform
><refPx>95.2864</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table3><row><s
tartTime>2019-11-08T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>98</price><volume>980000</volume><tradeTime>2019-11-08T09:58:44.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>97.7651</refPx></row></table3><table6><row><n
umOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>19.
157</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>19.157</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>8.333333</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-13+00:00</tradeDate><table3><row><startTime>2019-11-13T13:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>98.31</price><volume>294930</volume><tr
adeTime>2019-11-13T14:17:23.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.24
875</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.93</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.93</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table3><row><startTime>
2019-11-14T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.12
5</price><volume>686875</volume><tradeTime>2019-11-14T11:07:48.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>98.0744</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tra
deDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-
22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.75</price>
<volume>96750</volume><tradeTime>2019-11-22T12:50:49.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tra
dingPlatform><refPx>96.7637</refPx></row></table3><table4><row><simpleAvgPx>96.7
6000000000001</simpleAvgPx><avgPx>96.76000000000001</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>19352
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
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fy>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrde
redVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.2475</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>0.2475</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table3><row><startTime>
2019-11-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgEx
ecutedPx>98.84</simpleAvgExecutedPx><totalValue>98840</totalValue></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>2.801</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>2.801</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-05+00:00</tradeDate><table3><row><startTime>2019-12-05T09:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>98.61</price><volume>98610</volume><
tradeTime>2019-12-05T09:39:26.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>98.
55525</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.799</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.799</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><row><startT
ime>2019-12-06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
8.25</price><volume>294750</volume><tradeTime>2019-12-06T14:01:24.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>2</tradingPlatform><refPx>98.395</refPx></row></table3><table6><row><numO
rdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00
:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><startTime>
2019-12-13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.34
999999999999</price><volume>98350</volume><tradeTime>2019-12-13T10:00:42.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>2</tradingPlatform><refPx>98.7971</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>10.807</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>10.807</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T09:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>98.40000000000001</price><volume>98
400</volume><tradeTime>2019-12-16T10:15:56.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
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rm><refPx>98.7782</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
cs>5.015</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.015</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table
3><row><startTime>2019-12-17T13:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>98.59999999999999</price><volume>197200</volume><tradeTime>2019-12-
17T15:05:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>98.70455</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>8.907999999999999</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>8.907999999999999</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>16</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>16</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
></instrumentRtsTables><instrumentRtsTables><table2><name>IHFLIN 6  3/8  
05/28/22</name><identifier><ID>XS1999787564</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFSFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>2</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>EQNR 2  7/8  
09/10/25</name><identifier><ID>XS0969572204</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>115.85</price><volume>231700</volume><tradeTime>2019-11-29T
14:02:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>116.02735</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>KPN 5  5/8  
09/30/24</name><identifier><ID>XS0454773713</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>22</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRequestToQuo
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teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>SEVFP 2  3/4  
10/09/23</name><identifier><ID>FR0011585215</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VW 
3.3 
03/22/33</name><identifier><ID>XS0908570459</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FRTR 3  1/2  
04/25/26</name><identifier><ID>FR0010916924</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table3><row><startTime>2019-12-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>124.48</price><volume>622400</volume><tradeTime>2019-12-02T
14:09:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>124.49805</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.533</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.533</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startTime>2019-12-03T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>124.61</price><volume
>623050</volume><tradeTime>2019-12-03T13:38:38.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPl
atform><refPx>124.64065</refPx></row></table3><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>0.5669999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.5669999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-06+00:00</tradeDate><table3><row><startTime>2019-12-06T11:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>124.48</price><volume>622400</volume>
<tradeTime>2019-12-06T13:25:21.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>12
4.51185</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.533</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.533</medianTimeAcceptToEx
ecSecs><meanTimeRequestToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>BPLN 2.177 
09/28/21</name><identifier><ID>XS1040506112</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UNEDIC 2  1/4  
04/05/23</name><identifier><ID>FR0011462746</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFTFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.75</price><volume>326250</volume><tradeTime>2019-11-29T
14:02:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>108.82995</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
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ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>ELDCN 9  1/2  
06/01/24</name><identifier><ID>USC3314PAC08</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IAC 0  7/8  
06/15/26</name><identifier><ID>US44932FAA57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCXXXX</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table3><row><startTime>2019-11-22T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.915</price><volume>262287</volume><tradeTime>2019-11-22
T16:07:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.908096</refPx></row
></table3><table4><row><simpleAvgPx>104.93</simpleAvgPx><avgPx>104.93</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>524650</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>250000</medianFilled
Volume><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GFCFP 1  5/8  
05/29/34</name><identifier><ID>FR0013422227</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.7</price><volume>326100</volume><tradeTime>2019-11-12T1
5:34:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>108.05665</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.425</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.425</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>KFW 4 
01/27/20</name><identifier><ID>US500769DP65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SBKSJ 5.95 
05/31/29</name><identifier><ID>XS2001739379</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CTL 5.8 
03/15/22</name><identifier><ID>US156700AS50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SHAEFF 3  5/8  
05/15/25</name><identifier><ID>XS2004438458</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>
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1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>GS 4 
03/03/24</name><identifier><ID>US38141GVM31</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TITIM 5  1/4  
02/10/22</name><identifier><ID>XS0486101024</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>SHAEFF 3  7/8  
05/15/27</name><identifier><ID>XS2004451121</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
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able2><name>SHAEFF 6  3/8  
05/15/29</name><identifier><ID>USD4000PAK87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBKSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table3><row><startTime>2019-10-23T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.25</price><volume>306750</volume><tradeTime>2019-10-23T
13:18:15.000000+00:00</tradeTime><refPx>103.157402</refPx></row></table3><table4
><row><simpleAvgPx>102.3</simpleAvgPx><avgPx>102.3</avgPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>613800
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrder
edVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>TITIM 5  1/4  
03/17/55</name><identifier><ID>XS0214965963</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SOGRPR 1.7 
05/25/50</name><identifier><ID>FR0013422383</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrume
ntRtsTables><instrumentRtsTables><table2><name>LPTY 7  3/8  
PERP</name><identifier><ID>XS2003473829</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>JPM 1  7/8  
11/21/19</name><identifier><ID>XS0856977144</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>WFC 2  1/4  
09/03/20</name><identifier><ID>XS0968433135</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UCGIM 6.95 
10/31/22</name><identifier><ID>XS0849517650</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
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mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>OVV 5.15 
11/15/41</name><identifier><ID>US292505AK09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EIB 2  1/2  
10/31/22</name><identifier><ID>XS0849420905</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFCFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table3><row><startTime>2019-11-08T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><simpleAvgExecutedPx>105.016</simpleAvgExecutedPx><totalValue>2415
3.68</totalValue></row></table3><table4><row><simpleAvgPx>105.258</simpleAvgPx><
avgPx>105.258</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExe
cTrades>2</numExecTrades><totalValue>48418.68</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>23000</medianFilledVolume><medianOrderedVolume>23000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>11
.539</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>11.539</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>59</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>59</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NOVEMG 
Float 
05/15/24</name><identifier><ID>XS1843435410</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FRTR 0  1/4  
07/25/24</name><identifier><ID>FR0011427848</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>107.68</price><volume>538400</volume><tradeTime>2019-11-29T
14:02:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>107.7665</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>IBESM 2  7/8  
11/11/20</name><identifier><ID>XS0940711947</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table3><row><startTime>2019-12-05T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.88</price><volume>514400</volume><tradeTime>2019-12-05T
15:42:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.93085</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.5590000000000001</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.5590000000000001</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>62</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>62</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MPC 5  3/8  
10/01/22</name><identifier><ID>US56585AAZ57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
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tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VZ 3
 1/4  
02/17/26</name><identifier><ID>XS1030900242</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>118.95</price><volume>1427400</volume><tradeTime>2019-11-05
T14:49:35.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>119.0063</refPx></row><
/table3><table4><row><simpleAvgPx>118.975</simpleAvgPx><avgPx>118.975</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>2855400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1200000</medianFill
edVolume><medianOrderedVolume>1200000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>DB 2  3/8  
01/11/23</name><identifier><ID>DE000DB5DCS4</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HEIANA 2 
04/06/21</name><identifier><ID>XS0911691003</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.85</price><volume>102850</volume><tradeTime>2019-11-29T
14:02:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.9754</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>PBI 4  5/8  
03/15/24</name><identifier><ID>US724479AJ97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>PEP 2  3/4  
03/05/22</name><identifier><ID>US713448BY31</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AFLBNK 0  1/8  
06/20/26</name><identifier><ID>FR0013422490</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>COFP 3.992 
PERP</name><identifier><ID>FR0011606169</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table6><row><numO
rdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRf
qModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>8.259</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>8.259</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>53</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>53</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3>
<row><startTime>2019-10-23T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>57.75</price><volume>288750</volume><tradeTime>2019-10-23T12:55:28.00
0000+00:00</tradeTime><refPx>56.6814</refPx></row></table3><table4><row><simpleA
vgPx>56.755</simpleAvgPx><avgPx>57.418333</avgPx></row></table4><table6><row><nu
mOrdRfq>6</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>344510</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>300000</medianFilledVolume><medianOrderedVolume>
100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>3.327</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>3.327</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tra
deDate><table3><row><startTime>2019-10-25T15:30:00.000000+00:00</startTime><size
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Range>1</sizeRange><price>55.26</price><volume>55260</volume><tradeTime>2019-10-
25T15:36:54.000000+00:00</tradeTime><refPx>55.21735</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>1.695</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>1.695</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-28+00:00</tradeDate><table3><row><startTime>2019-10-28T09:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>55.5</price><volume>555000</volume>
<tradeTime>2019-10-28T11:02:40.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>55
.4741</refPx></row><row><startTime>2019-10-28T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>55</price><volume>990000</volume><tradeTime>2019-1
0-28T15:53:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>55.64885</refPx></r
ow></table3><table4><row><simpleAvgPx>55.25</simpleAvgPx><avgPx>55.178571</avgPx
></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>1545000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1400000</median
FilledVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeAcceptToExecSecs>0.634</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>0.634</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>6.333667</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table3><row><startTime
>2019-10-29T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55.7
5</price><volume>1393750</volume><tradeTime>2019-10-29T11:16:12.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>2</tradingPlatform><refPx>55.7804</refPx></row><row><startTime>2019-10-29T1
3:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>56</price><volume
>112000</volume><tradeTime>2019-10-29T14:32:25.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPl
atform><refPx>55.87465</refPx></row><row><startTime>2019-10-29T15:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>55</price><volume>1485000</volume
><tradeTime>2019-10-29T16:38:14.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>5
5.9372</refPx></row></table3><table4><row><simpleAvgPx>55.583333</simpleAvgPx><a
vgPx>55.384259</avgPx><highPx>56</highPx><lowPx>55</lowPx></row></table4><table6
><row><numOrdRfq>4</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>299075
0</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianFilledVolume>2500000</medianFilledVolume><medianOrd
eredVolume>1350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>0.501667</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.646</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>25.666667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T13:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55.95</price><volume>5
59500</volume><tradeTime>2019-10-30T14:34:58.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>55.5919</refPx></row><row><startTime>2019-10-30T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>55.95</price><volume>167850</volume>
<tradeTime>2019-10-30T16:19:19.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>55
.5894</refPx></row></table3><table4><row><simpleAvgPx>55.725</simpleAvgPx><avgPx
>55.48375</avgPx><highPx>56</highPx><lowPx>55</lowPx></row></table4><table6><row
><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><totalValue>2219350</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianFilledVolume>850000</medianFilledVolume><medianOrderedVo
lume>850000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.332</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.3195</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>48</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
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equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00
:00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>55</price><volume>550000</volume><tradeTime>20
19-11-04T15:57:06.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>54.88705</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.661</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>0.661</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-05+00:00</tradeDate><table3><row><startTime>2019-11-
05T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55</price><vo
lume>55000</volume><tradeTime>2019-11-05T11:13:48.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradin
gPlatform><refPx>55.4002</refPx></row><row><startTime>2019-11-05T13:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>54.5</price><volume>381500</vol
ume><tradeTime>2019-11-05T14:12:26.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refP
x>55.40445</refPx></row></table3><table4><row><simpleAvgPx>54.9</simpleAvgPx><av
gPx>54.927632</avgPx><highPx>55.25</highPx><lowPx>54.5</lowPx></row></table4><ta
ble6><row><numOrdRfq>6</numOrdRfq><numExecTrades>6</numExecTrades><totalValue>83
49000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><median
OrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row><meanTimeAcceptToExecSecs>0.702333</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>0.694</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>49.166667</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>27</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T13:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>56.5</price><volume>
169500</volume><tradeTime>2019-11-06T15:00:58.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>55.7806</refPx></row><row><startTime>2019-11-06T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>54.8</price><volume>164400</volume>
<tradeTime>2019-11-06T15:38:53.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>55
.94445</refPx></row></table3><table4><row><simpleAvgPx>55.65</simpleAvgPx><avgPx
>55.65</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>333900</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300
000</medianFilledVolume><medianOrderedVolume>650000</medianOrderedVolume><DMMNum
ber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.733</me
anTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.733</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>5.5</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><row><star
tTime>2019-11-07T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>57</price><volume>171000</volume><tradeTime>2019-11-07T09:50:57.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>2</tradingPlatform><refPx>56.63165</refPx></row></table3><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>650000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.676
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.676</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>610</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>610</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row
><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>450000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
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9-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+
00:00</tradeDate><table3><row><startTime>2019-11-13T13:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>61.35</price><volume>61350</volume><tradeTim
e>2019-11-13T14:30:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>60.6145</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.305</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>0.305</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><startTime>2019-
11-15T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecute
dPx>61.2</simpleAvgExecutedPx><totalValue>183600</totalValue></row></table3><tab
le6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>650000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.966</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.966</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45.001</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>45.001</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><
row><startTime>2019-12-06T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>59.26</price><volume>118520</volume><tradeTime>2019-12-06T14:30:11.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>59.91</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>5.781</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>5.781</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T13:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>59.01</price><volume>413070</volume><
tradeTime>2019-12-09T14:21:18.000000+00:00</tradeTime><tradingSystem>H</tradingS
ystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>59.
82795</refPx></row><row><startTime>2019-12-09T15:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>59.01</price><volume>59010</volume><tradeTime>2019
-12-09T15:35:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>59.79205</refPx><
/row></table3><table4><row><simpleAvgPx>59.246</simpleAvgPx><avgPx>59.258421</av
gPx><highPx>59.61</highPx><lowPx>59.01</lowPx></row></table4><table6><row><numOr
dRfq>5</numOrdRfq><numExecTrades>5</numExecTrades><totalValue>1125910</totalValu
e><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>4.6396</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>1.869</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>9.20020000000
0001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
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fy>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row><startTime>201
9-12-17T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>55.5</pr
ice><volume>111000</volume><tradeTime>2019-12-17T14:46:55.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2
</tradingPlatform><refPx>57.15105</refPx></row></table3><table4><row><simpleAvgP
x>55.875</simpleAvgPx><avgPx>56.0625</avgPx></row></table4><table6><row><numOrdR
fq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>448500</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVolume>40000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.8129999999999999</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.8129999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><
row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:
00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table3><row><startTime>2
019-12-31T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>54.75<
/price><volume>547500</volume><tradeTime>2019-12-31T10:34:46.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>2</tradingPlatform><refPx>54.24435</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>TAP 5 
05/01/42</name><identifier><ID>US60871RAD26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SATOYH 1  3/8  
05/31/24</name><identifier><ID>XS2005607879</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DELL 2.65 
06/01/20</name><identifier><ID>US268648AQ50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-2
3+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>VOD 2.95 
02/19/23</name><identifier><ID>US92857WBC38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>KFW
6 
08/20/20</name><identifier><ID>AU0000KFWHO9</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXFR</ID><IDType>CFI</IDType></classification><currency>
AUD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table3><row><startTime>2019-12-17T09:30:00.000000+00:00</startTime><sizeRange
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>1</sizeRange><price>103.38</price><volume>413520</volume><tradeTime>2019-12-17T
09:55:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.3535</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.606</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.606</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>BAMIIM 6 
11/05/20</name><identifier><ID>XS0555834984</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table3><row><startTime>2019-12-17T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.26</price><volume>208520</volume><tradeTime>2019-12-17T
11:38:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.14325</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T09:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>104.05</price><volume>1040
500</volume><tradeTime>2019-12-23T10:16:13.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
rm><refPx>104.0473</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>6.133</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.133</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>AGILE 8  3/8  
PERP</name><identifier><ID>XS2003471617</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>OIBRBZ 5 
11/04/19</name><identifier><ID>XS0462994343</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTZUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SWY 7  1/4  
02/01/31</name><identifier><ID>US786514BA67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DIALIN 6.45 
06/04/29</name><identifier><ID>USY2R40TAB40</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBXNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PRU 5.2 
03/15/44</name><identifier><ID>US744320AN25</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALOFP 4  1/2  
03/18/20</name><identifier><ID>FR0010870949</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table3><row><startTime>2019-11-22T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.45</price><volume>50725</volume><tradeTime>2019-11-22T1
0:44:46.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.47465</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.46</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.46</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>GBFGR 2  3/8  
12/07/19</name><identifier><ID>DE000A1R0TU2</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0.19</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.19</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
cs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>27</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><
startTime>2019-12-03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>100.12</price><volume>500600</volume><tradeTime>2019-12-03T15:25:15.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>2</tradingPlatform><refPx>100.04395</refPx></row></table3><table4>
<row><simpleAvgPx>100.12</simpleAvgPx><avgPx>100.12</avgPx></row></table4><table
6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>10012
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrd
eredVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>12</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>12</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>PETBRA 6  1/4  
03/17/24</name><identifier><ID>US71647NAM11</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>OHLS
M 7  5/8  
03/15/20</name><identifier><ID>XS0760705631</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>95.98999999999999</price><volume
>143985</volume><tradeTime>2019-10-14T13:02:12.000000+00:00</tradeTime><refPx>94
.19370000000001</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>2.69</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>2.69</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSec
s>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HEIGR 3
 1/4  
10/21/20</name><identifier><ID>XS0985874543</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.2</price><volume>206400</volume><tradeTime>2019-11-04T1
5:50:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.24075</refPx></row></
table3><table4><row><simpleAvgPx>103.175</simpleAvgPx><avgPx>103.175</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>412700</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledV
olume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>BPCEGP 4  5/8  
07/18/23</name><identifier><ID>FR0011538222</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ORANOF 3  1/8  
03/20/23</name><identifier><ID>FR0011791391</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
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>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-12-02+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>GLENLN 3  3/8  
09/30/20</name><identifier><ID>XS0974877150</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BNP 2  7/8  
03/20/26</name><identifier><ID>XS1046827405</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.3</price><volume>206600</volume><tradeTime>2019-11-29T1
4:02:28.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.4656</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>KIBKK 5  5/8  
PERP</name><identifier><ID>XS2005148072</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ORANOF 3  1/4  
09/04/20</name><identifier><ID>FR0011560986</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table3><row><startTime>2019-10-24T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>102.801</price><volume>514005</v
olume><tradeTime>2019-10-24T12:14:51.000000+00:00</tradeTime><refPx>102.7601</re
fPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00
:00</tradeDate><table4><row><simpleAvgPx>102.505</simpleAvgPx><avgPx>102.505</av
gPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExe
cTrades><totalValue>7175350</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3500000</med
ianFilledVolume><medianOrderedVolume>3500000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAccep
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tToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>97</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>9
7</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>4.174</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.174</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T11:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>102.5</price><volume>512500</volume
><tradeTime>2019-11-26T13:03:01.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
02.46805</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs>
<meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>23</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime
>2019-12-04T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.
36</price><volume>102360</volume><tradeTime>2019-12-04T14:20:28.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>102.41155</refPx></row></table3><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.538
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.538</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3><row><st
artTime>2019-12-06T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pri
ce>102.33</price><volume>511650</volume><tradeTime>2019-12-06T09:34:34.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>1</tradingPlatform><refPx>102.39205</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>2.113</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>2.113</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>0.6</medianTimeAcceptToExecSecs><mean
TimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>3.591</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.591
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>4</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>5.089</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>5.089</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>18</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSe
cs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequ
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estToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>HOFP 2  1/4  
03/19/21</name><identifier><ID>XS0906792105</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.95</price><volume>102950</volume><tradeTime>2019-11-29T
14:02:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.06665</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>ARNC 5.95 
02/01/37</name><identifier><ID>US013817AK77</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>OHL
SM 4  3/4  
03/15/22</name><identifier><ID>XS1043961439</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq
>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SE
B 1  7/8  
11/14/19</name><identifier><ID>XS0854425625</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>UGPABZ 5  1/4  
06/06/29</name><identifier><ID>USL9412AAB37</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SCMNVX 2 
09/30/20</name><identifier><ID>XS0972165848</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSAR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAYPRT 11  1/2  
06/14/22</name><identifier><ID>NO0010856180</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RESFER 2.45 
02/28/23</name><identifier><ID>XS0163771396</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table4><row><simpleAvgPx>111.95</simpleAvgPx><avgPx>111.95</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>17912000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>8000000</medianFilledVolum
e><medianOrderedVolume>8000000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.6175</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.6175</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>65</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>65</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>INTNED 4  1/2  
02/21/22</name><identifier><ID>XS0748187902</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>110.68</price><volume>553400</volume><tradeTime>2019-10-22T
12:53:11.000000+00:00</tradeTime><refPx>110.76895</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.111</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.111</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1.0
01</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1.001</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>VLVY 2  3/8  
11/26/19</name><identifier><ID>XS0858089740</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.15</price><volume>200300</volume><tradeTime>2019-11-04T
15:49:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.13965</refPx></row><
/table3><table4><row><simpleAvgPx>100.14</simpleAvgPx><avgPx>100.14</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>400560</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVo
lume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>RTOLN 3  1/4  
10/07/21</name><identifier><ID>XS0976892611</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>ADT 3  1/2  
07/15/22</name><identifier><ID>US00101JAF30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CNOOC 2  3/4  
10/03/20</name><identifier><ID>XS0973209421</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>COFP 5.244 
03/09/20</name><identifier><ID>FR0011215508</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>2</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-21+00:00</tradeDate><table3><row><startTime>2019-10-21T11:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>102.06</price><volume>102060</volume
><tradeTime>2019-10-21T13:16:21.000000+00:00</tradeTime><refPx>101.76</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>1.696</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1.696</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T1
3:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.15</price><vo
lume>101150</volume><tradeTime>2019-10-30T15:05:21.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradi
ngPlatform><refPx>101.513</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><tabl
e4><row><simpleAvgPx>101.7575</simpleAvgPx><avgPx>101.766955</avgPx><highPx>101.
79</highPx><lowPx>101.71</lowPx></row></table4><table6><row><numOrdRfq>8</numOrd
Rfq><numExecTrades>8</numExecTrades><totalValue>83550670</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>6900000</medianFilledVolume><medianOrderedVolume>6900000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0.67025</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.579
5</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31.125</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>25.5</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:0
0</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1
400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table3><row><startTime>2
019-11-13T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35
</price><volume>608100</volume><tradeTime>2019-11-13T14:13:24.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>2</tradingPlatform><refPx>101.6218</refPx></row></table3><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>RDSALN 2  1/2  
03/24/26</name><identifier><ID>XS1048529041</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDa
te><table3><row><startTime>2019-12-02T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>115.3</price><volume>432375</volume><tradeTime>2019-12-02T
13:39:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>115.44665</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.524</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.524</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>ABNANV 6  3/8  
04/27/21</name><identifier><ID>XS0619548216</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KO 2  1/2  
04/01/23</name><identifier><ID>US191216AZ30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IBM 3  3/8  
08/01/23</name><identifier><ID>US459200HP91</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>EDF 2  1/4  
04/27/21</name><identifier><ID>FR0011637586</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.85</price><volume>1038500</volume><tradeTime>2019-10-02
T12:30:15.000000+00:00</tradeTime><refPx>103.80575</refPx></row></table3><table4
><row><simpleAvgPx>103.83</simpleAvgPx><avgPx>103.823846</avgPx><highPx>103.85</
highPx><lowPx>103.79</lowPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq>
<numExecTrades>3</numExecTrades><totalValue>8098260</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>3400000</medianFilledVolume><medianOrderedVolume>3400000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.279</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.372</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.333333</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>OSEOFI 2  1/2  
05/25/24</name><identifier><ID>FR0011654771</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>112.25</price><volume>449000</volume><tradeTime>2019-11-29T
14:02:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>112.29325</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>CARLB 2  5/8  
11/15/22</name><identifier><ID>XS0854746343</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>107.7</price><volume>107700</volume><tradeTime>2019-11-29T1
4:02:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>107.8197</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>EDF 4  1/4  
PERP</name><identifier><ID>FR0011401736</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>BNKEA 6  1/8  
07/16/20</name><identifier><ID>XS0521073428</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>EZJLN 0  7/8  
06/11/25</name><identifier><ID>XS2009152591</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
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dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-18+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.21</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.21</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>ENXFP 1  1/8  
06/12/29</name><identifier><ID>XS2009943379</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>375000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ESBI
RE 1  1/8  
06/11/30</name><identifier><ID>XS2009861480</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>VIVFP 1 
1/8  
12/11/28</name><identifier><ID>FR0013424876</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.65</price><volume>103650</volume><tradeTime>2019-10-14T
11:02:21.000000+00:00</tradeTime><refPx>103.2935</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>EDF 5 
PERP</name><identifier><ID>FR0011697028</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
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/currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.126</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.126</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table3><row><startTi
me>2019-10-17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>11
3.35</price><volume>113350</volume><tradeTime>2019-10-17T12:31:21.000000+00:00</
tradeTime><refPx>112.9373</refPx></row></table3><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-25+00:00</tradeDate><table3><row><startTime>2019-10-25T11:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>114.25</price><volume>114250</volume><tr
adeTime>2019-10-25T12:40:02.000000+00:00</tradeTime><refPx>113.9729</refPx></row
></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T09:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>113.9</price><volume>113900</
volume><tradeTime>2019-10-30T11:06:14.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><r
efPx>113.77705</refPx></row></table3><table6><row><numOrdRfq>3</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.822</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.822</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>13</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>13</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>114.21</price><volume
>456840</volume><tradeTime>2019-11-04T13:36:17.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPl
atform><refPx>113.7412</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.792</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.792</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.001</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>25.001</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table3><row><start
Time>2019-11-15T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
113.2</price><volume>339600</volume><tradeTime>2019-11-15T13:58:44.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
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latform>2</tradingPlatform><refPx>112.7569</refPx></row></table3><table6><row><n
umOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6
77</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.677</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00<
/tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tra
deDate><table3><row><startTime>2019-12-11T15:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>113.8</price><volume>227600</volume><tradeTime>2019-12
-11T15:53:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>114.14025</refPx></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>28</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>AIRBR 8  1/4  
04/19/18</name><identifier><ID>DE000AB100B4</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>140000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-10+00:00</tradeDate><table3><row><startTime>2019-10-10T13:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>2.46</price><volume>959</v
olume><tradeTime>2019-10-10T13:38:41.000000+00:00</tradeTime><refPx>3.067</refPx
></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.611</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>4.611</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReques
tToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
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</instrumentRtsTables><instrumentRtsTables><table2><name>BERTEL 15 
PERP</name><identifier><ID>DE0005229942</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>EMXXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><t
able3><row><startTime>2019-11-08T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>345.5</price><volume>144004</volume><tradeTime>2019-11-08T15:11
:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>88</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>88</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>2</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>2</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSec
s>65</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T09:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>346.5</price><volume>173250</v
olume><tradeTime>2019-11-28T10:38:23.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform></r
ow></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>2</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>2</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>94</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>94</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>LGFP 5  1/2  
12/16/19</name><identifier><ID>XS0473114543</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table3><row><startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.27</price><volume>60162</volume><tradeTime>2019-11-20T1
5:39:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.3811</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>1.332</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>1.332</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-28+00:00</tradeDate><table3><row><startTime>2019-11-28T13:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.15</price><volume
>60090</volume><tradeTime>2019-11-28T13:57:17.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPla
tform><refPx>100.22355</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.843</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.843</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EDF
4  1/8  
PERP</name><identifier><ID>FR0011697010</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BA
CR 4  3/4  
PERP</name><identifier><ID>XS0214398199</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><
table4><row><simpleAvgPx>98</simpleAvgPx><avgPx>98</avgPx></row></table4><table6
><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>196000
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrder
edVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-1
7+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>HEIGR 7  1/2  
04/03/20</name><identifier><ID>XS0478803355</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.1</price><volume>51550</volume><tradeTime>2019-10-28T15
:05:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>2</tradingPlatform><refPx>103.26255</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.529</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.529</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>BACR 7  5/8  
11/21/22</name><identifier><ID>US06740L8C27</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>RURAIL 3.3744 
05/20/21</name><identifier><ID>XS0919581982</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VST 4.3 
07/15/29</name><identifier><ID>USU9226VAD92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JBGR 2 
06/11/26</name><identifier><ID>DE000A2YNQU1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFUDB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table3><row><startTime>2019-11-20T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102</price><volume>102000</volume><tradeTime>2019-11-20T13:
00:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>99.138077</refPx></row><row
><startTime>2019-11-20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>99</price><volume>99000</volume><tradeTime>2019-11-20T13:51:02.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>2</tradingPlatform><refPx>99.138077</refPx></row></table3><table4><ro
w><simpleAvgPx>100.5</simpleAvgPx><avgPx>100.5</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>201000</to
talValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVo
lume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.6885</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.6885</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>BFCM 1  7/8  
06/18/29</name><identifier><ID>FR0013425162</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table3><row><startTime>2019-12-20T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>107.3</price><volume>214600</volume><tradeTime>2019-12-20T1
2:26:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>106.7944</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.532</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.532</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>MDLZ 2  3/8  
01/26/21</name><identifier><ID>XS1003251441</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ONT 2.45 
06/29/22</name><identifier><ID>US68323ABK97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NK 2  1/2  
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11/26/20</name><identifier><ID>FR0011637024</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.14</price><volume>204280</volume><tradeTime>2019-10-22T
12:51:01.000000+00:00</tradeTime><refPx>102.25155</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>1</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>LB 7  1/2  
06/15/29</name><identifier><ID>US501797AR52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>APA 5.35 
07/01/49</name><identifier><ID>US037411BG97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JPM Float 
PERP</name><identifier><ID>US46625HHA14</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>220000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>ORANOF 4  3/8  
11/06/19</name><identifier><ID>FR0010817452</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table
3><row><startTime>2019-10-04T09:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>100.15</price><volume>1502250</volume><tradeTime>2019-10-04T09:43:1
9.000000+00:00</tradeTime><refPx>100.34</refPx></row></table3><table4><row><simp
leAvgPx>100.235</simpleAvgPx><avgPx>100.198571</avgPx><highPx>100.32</highPx><lo
wPx>100.15</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTr
ades>6</numExecTrades><totalValue>10520850</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>1500000</medianFilledVolume><medianOrderedVolume>1500000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0
.148</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.0885</medianTimeAcc
eptToExecSecs><meanTimeRequestToQuoteSecs>80.75</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>88.5</medianTimeRequestToQuoteSecs></row></table9></tr
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adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>ANGSJ 5  1/8  
08/01/22</name><identifier><ID>US03512TAC53</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EVKGR 1  7/8  
04/08/20</name><identifier><ID>XS0911405784</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.59</price><volume>100590</volume><tradeTime>2019-11-29T
14:02:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.72145</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>OSEOFI 2  3/8  
04/25/22</name><identifier><ID>FR0011319227</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.61</price><volume>213220</volume><tradeTime>2019-11-29T
14:02:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>106.7697</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>WFC 3  1/2  
03/08/22</name><identifier><ID>US94974BFC90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PWGRIN 3  7/8  
01/17/23</name><identifier><ID>XS0875759184</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>S 6  7/8  
11/15/28</name><identifier><ID>US852060AD48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BAERVX 2  3/8  
PERP</name><identifier><ID>CH0481013784</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
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tsTables><table2><name>VW 3  3/4  
PERP</name><identifier><ID>XS1048428012</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><
table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>104.23</price><volume>104230</volume><tradeTime>2019-11-12T16:
05:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>104.0238</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.696</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.696</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables></instrumentRtsTables><instrumentRtsTables><table2><name>VW 4  5/8  
PERP</name><identifier><ID>XS1048428442</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>25000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-
03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-10+00:00</tradeDate><table3><row><startTime>2019-10-1
0T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>111</price><vo
lume>111000</volume><tradeTime>2019-10-10T15:16:51.000000+00:00</tradeTime><refP
x>110.43595</refPx></row></table3><table4><row><simpleAvgPx>111.05</simpleAvgPx>
<avgPx>111.066667</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><nu
mExecTrades>2</numExecTrades><totalValue>333200</totalValue><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFille
dVolume>150000</medianFilledVolume><medianOrderedVolume>150000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.3015</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.3015</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>54</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>54</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
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eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-10-18+00:00</tradeDate><table4><row><simpleAvgPx>111.7</simpleAvgPx><a
vgPx>111.7</avgPx><highPx>111.7</highPx><lowPx>111.7</lowPx></row></table4><tabl
e6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>1117
00</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianFilledVolume>20000</medianFilledVolume><medianOrde
redVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>1.125</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>1.125</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate>
<table3><row><startTime>2019-11-04T09:30:00.000000+00:00</startTime><sizeRange>1
</sizeRange><price>112.5</price><volume>128250</volume><tradeTime>2019-11-04T11:
07:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>112.13065</refPx></row></ta
ble3><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>90000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0.667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.66
7</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>5.666667</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeD
ate><table3><row><startTime>2019-11-08T13:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>112.6</price><volume>502196</volume><tradeTime>2019-11-08
T14:10:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>112.223</refPx></row></
table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>248000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.957</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.957</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>112</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>112</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00
</tradeDate><table3><row><startTime>2019-11-14T13:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>111.5</price><volume>26760</volume><tradeTime>201
9-11-14T14:16:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>111.9295</refPx>
</row></table3><table4><row><simpleAvgPx>111.75</simpleAvgPx><avgPx>111.647059</
avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numE
xecTrades><totalValue>37960</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>17000</media
nFilledVolume><medianOrderedVolume>17000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.612</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>5.612</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-
11-20T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>112.1</pri
ce><volume>347510</volume><tradeTime>2019-11-20T11:54:59.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2<
/tradingPlatform><refPx>111.75115</refPx></row></table3><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.737</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.737</medianTimeAcceptToExecSec
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s><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdR
fq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianOrderedVolume>17500</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>MAGNRM 4  3/8  
06/13/24</name><identifier><ID>XS1843434959</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>422000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>EDF 5  7/8  
PERP</name><identifier><ID>FR0011700293</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>MS 2  3/8  
03/31/21</name><identifier><ID>XS1050547857</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HEIGR 8  1/2  
10/31/19</name><identifier><ID>XS0458685913</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GLENLN 2  3/4  
04/01/21</name><identifier><ID>XS1051003538</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GBFGR 4  1/2  
06/14/24</name><identifier><ID>DE000A2YNQW7</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ETLFP 2  1/4  
07/13/27</name><identifier><ID>FR0013422623</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table3><row><startTime>
2019-10-21T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>104.7
</price><volume>314100</volume><tradeTime>2019-10-21T13:15:23.000000+00:00</trad
eTime><refPx>104.67445</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.5639999999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.5639999999999999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ADCBUH Float 
06/20/24</name><identifier><ID>XS2012041351</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JPM 3  1/4  
09/23/22</name><identifier><ID>US46625HJE18</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ANGSJ 5  3/8  
04/15/20</name><identifier><ID>US03512TAA97</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>125000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>AALLN 2  7/8  
11/20/20</name><identifier><ID>XS0995040051</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>495000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcc
eptToExecSecs>0.068</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.068<
/medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>23</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>23</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
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ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>RCCF 10 
12/13/24</name><identifier><ID>XS2011269912</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALUFP 6.45 
03/15/29</name><identifier><ID>US549463AE75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CCAMA 7  7/8  
10/27/39</name><identifier><ID>FR0010815464</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>NAVI 5 
1/2  
01/25/23</name><identifier><ID>US78442FEQ72</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GNW Float 
11/15/36</name><identifier><ID>US37247DAG16</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ERICB 4  1/8  
05/15/22</name><identifier><ID>US294829AA48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BVIFP 3  1/8  
01/21/21</name><identifier><ID>FR0011703776</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
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oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>RBS 6  1/8  
12/15/22</name><identifier><ID>US780099CE50</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABBNVX 2  7/8  
05/08/22</name><identifier><ID>US00037BAB80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ABIBB 2  1/2  
07/15/22</name><identifier><ID>US03523TBP21</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AVP 4.6 
03/15/20</name><identifier><ID>US054303AX02</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPLN 4  1/2  
10/01/20</name><identifier><ID>US05565QBP28</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CAG 3  1/4  
09/15/22</name><identifier><ID>US205887BJ01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DELL 3  3/8  
06/01/23</name><identifier><ID>US268648AN20</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
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>GE 2.7 
10/09/22</name><identifier><ID>US369604BD45</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>GSK 2.85 
05/08/22</name><identifier><ID>US377373AD71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GOOG 3  5/8  
05/19/21</name><identifier><ID>US38259PAB85</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MRK 3  7/8  
01/15/21</name><identifier><ID>US58933YAA38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table3><row><startTime>2019-12-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.85</price><volume>14259</volume><tradeTime>2019-12-02T1
3:40:21.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.0172</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.608</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.608</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>31</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T11:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.82</price><volume
>4072</volume><tradeTime>2019-12-09T13:09:16.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>101.8815</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.626</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.626</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>20</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><ta
ble3><row><startTime>2019-12-20T13:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>101.5</price><volume>14210</volume><tradeTime>2019-12-20T13:38:4
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9.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>2</tradingPlatform><refPx>101.77475</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>0.544</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>0.544</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>46</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T11:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>101.59</price><volume>8127
</volume><tradeTime>2019-12-23T13:15:34.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform>
<refPx>101.80045</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0.582</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.582</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>62</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>62</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table3
><row><startTime>2019-12-24T09:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>101.35</price><volume>30405</volume><tradeTime>2019-12-24T10:03:42.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>2</tradingPlatform><refPx>101.773</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>0.754</meanTimeAcceptToExecSecs><medianTi
meAcceptToExecSecs>0.754</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs
>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>NOVNVX 2.4 
09/21/22</name><identifier><ID>US66989HAE80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>TELEFO 5  7/8  
PERP</name><identifier><ID>XS1050461034</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>SCCO 5  3/8  
04/16/20</name><identifier><ID>US84265VAD73</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>T 2  5/8  
11/15/20</name><identifier><ID>US912828PC88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>19800</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><ta
ble3><row><startTime>2019-12-18T13:30:00.000000+00:00</startTime><sizeRange>1</s
izeRange><price>100.898438</price><volume>3178300</volume><tradeTime>2019-12-18T
13:38:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.87695</refPx></row><
/table3><table6><row><numOrdRfq>5</numOrdRfq><numOrdRfqCancelWithdraw>4</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>315000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</trade
Date><table3><row><startTime>2019-12-19T11:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>100.890625</price><volume>218529</volume><tradeTime>2019
-12-19T12:12:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.8789</refPx><
/row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T11:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.902344</price><v
olume>46415</volume><tradeTime>2019-12-20T12:15:11.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform><refPx>100.8633</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>DE 1.7 
01/15/20</name><identifier><ID>US24422ERY76</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VALEBZ 3  3/4  
01/10/23</name><identifier><ID>XS0802953165</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
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ables><table2><name>PM 2  1/2  
08/22/22</name><identifier><ID>US718172AT63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ATOSTR 4  3/8  
09/16/25</name><identifier><ID>XS0542534192</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table3><row><startTime>2019-12-16T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>109.375</price><volume>437500</volume><tradeTime>2019-12-16
T10:11:19.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>109.28985</refPx></row>
</table3><table4><row><simpleAvgPx>109.3125</simpleAvgPx><avgPx>109.3125</avgPx>
</row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTra
des><totalValue>874500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFil
ledVolume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.8445</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.8445</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>23.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>23.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>PEMEX 3  3/4  
04/16/26</name><identifier><ID>XS1057659838</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>CEZCP 5 
10/19/21</name><identifier><ID>XS0458257796</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>109.73</price><volume>1097300</volume><tradeTime>2019-10-28
T15:11:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>109.6752</refPx></row><
/table3><table4><row><simpleAvgPx>109.715</simpleAvgPx><avgPx>109.715</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>2194300</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFill
edVolume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.9655</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.9655</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>45.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>45.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>20
19-11-20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>109.2</
price><volume>273000</volume><tradeTime>2019-11-20T10:49:27.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>2</tradingPlatform><refPx>109.4359</refPx></row></table3><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.604</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.604</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>35</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>35</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><tab
le2><name>ARNC 6.15 
08/15/20</name><identifier><ID>US013817AU59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>PETBRA 6  7/8  
01/20/40</name><identifier><ID>US71645WAQ42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SGLT 0 
06/12/20</name><identifier><ID>ES0L02006127</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DYZTXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.315</price><volume>100315</volume><tradeTime>2019-11-05
T15:38:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.2968</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.581</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.581</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>KO 3.2 
11/01/23</name><identifier><ID>US191216BE91</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PROXBB 2  3/8  
04/04/24</name><identifier><ID>BE6265262327</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNXR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table3><row><startTime>2019-12-05T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>110</price><volume>330000</volume><tradeTime>2019-12-05T10:
05:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>110.0259</refPx></row></tab
le3><table4><row><simpleAvgPx>109.96</simpleAvgPx><avgPx>109.96</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>659760</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledVolume
><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeAcceptToExecSecs>0.537</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.537</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0.5</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>PEMEX 6  1/2  
06/02/41</name><identifier><ID>US71654QAZ54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
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mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BCOLO 6  1/8  
07/26/20</name><identifier><ID>US05968LAB80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>SANTAN 5.481 
PERP</name><identifier><ID>XS1043535092</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:0
0</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</t
radeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>OAS 6  7/8  
01/15/23</name><identifier><ID>US674215AE80</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>C 5.95 
PERP</name><identifier><ID>US172967GD72</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SPI
EFP 2  5/8  
06/18/26</name><identifier><ID>FR0013426376</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.38</price><volume>417520</volume><tradeTime>2019-10-03T
15:38:20.000000+00:00</tradeTime><refPx>104.36315</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-0
9+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>2.694</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>2.694</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row>
<numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.389
</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.389</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00<
/tradeDate><table3><row><startTime>2019-11-22T11:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>102.59</price><volume>512950</volume><tradeTime>20
19-11-22T12:58:59.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.50815</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>33</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>33</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T11
:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.3</price><volu
me>315900</volume><tradeTime>2019-12-18T13:20:23.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</trading
Platform><refPx>104.55265</refPx></row></table3><table4><row><simpleAvgPx>105.3<
/simpleAvgPx><avgPx>105.3</avgPx><highPx>105.3</highPx><lowPx>105.3</lowPx></row
></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><
totalValue>526500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVo
lume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>5.519333</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>5.597</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>23.333333</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>21</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
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DateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>2</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianOrderedVolume>1200000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>ADPFP 1  1/8  
06/18/34</name><identifier><ID>FR0013426368</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table3><row><startTime>2019-11-13T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>107</price><volume>214000</volume><tradeTime>2019-11-13T10:
36:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>107.067</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
14</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UNH 2  7/8  
03/15/22</name><identifier><ID>US91324PBV31</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>THSCPA 6.95 
06/18/22</name><identifier><ID>XS2011786659</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HTZ 6  1/4  
10/15/22</name><identifier><ID>US428040CN71</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GEOPRO 7  3/4  
06/18/24</name><identifier><ID>XS2008618501</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EDF 5  3/8  
PERP</name><identifier><ID>FR0011401751</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVUPN</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRe
questToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table3><
row><startTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
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ge><price>114.6</price><volume>458400</volume><tradeTime>2019-11-14T14:36:33.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>2</tradingPlatform><refPx>114.3074</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>0.6889999999999999</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.6889999999999999</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table3><row><startTime>2019-12-03T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>114.56</price><volume>114560</volume><tradeTime>2019-12-03T
10:26:31.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>115.067</refPx></row></t
able3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>0.746</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
746</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18.001</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>18.001</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTable
s><table2><name>SZUGR Float 
PERP</name><identifier><ID>XS0222524372</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><
table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>45000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><
row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>125000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>42</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>42</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables
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><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuote
Secs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><row><startTime>2019-
12-02T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.75</pri
ce><volume>12112</volume><tradeTime>2019-12-02T10:03:05.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>79.94589999999999</refPx></row><row><startTime>2019-12-02
T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.75</price><v
olume>31900</volume><tradeTime>2019-12-02T11:57:33.000000+00:00</tradeTime><trad
ingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradi
ngPlatform><refPx>80.1211</refPx></row></table3><table4><row><simpleAvgPx>80.396
66699999999</simpleAvgPx><avgPx>80.16571399999999</avgPx><highPx>80.75</highPx><
lowPx>79.75</lowPx></row></table4><table6><row><numOrdRfq>7</numOrdRfq><numExecT
rades>3</numExecTrades><totalValue>56116</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>15000</medianFilledVolume><medianOrderedVolume>20000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>5.09466
7</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.405</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><s
tartTime>2019-12-03T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>79.5</price><volume>159000</volume><tradeTime>2019-12-03T14:33:10.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>80.1923</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:
00</tradeDate><table3><row><startTime>2019-12-04T13:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>80.75</price><volume>176035</volume><tradeTime>
2019-12-04T14:19:45.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>80.1923</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>160000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</trade
Date><table4><row><simpleAvgPx>80.745</simpleAvgPx><avgPx>80.745</avgPx></row></
table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tot
alValue>16149000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000000</medianFilledV
olume><medianOrderedVolume>10000000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>1.265</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>1.265</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>0.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>5</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00</t
radeDate><table3><row><startTime>2019-12-11T09:30:00.000000+00:00</startTime><si
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zeRange>1</sizeRange><price>81.3</price><volume>81300</volume><tradeTime>2019-12
-11T11:08:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>81.03215</refPx></ro
w></table3><table4><row><simpleAvgPx>81.375</simpleAvgPx><avgPx>81.375</avgPx></
row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrade
s><totalValue>162750</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFille
dVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12T13:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>82.66</price><volume>8
2660</volume><tradeTime>2019-12-12T14:38:12.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>82.2179</refPx></row></table3><table6><row><numOrdRfq>5</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>7.958</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>7.958</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T13:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>85.5</price><volume>438615</
volume><tradeTime>2019-12-18T15:25:29.000000+00:00</tradeTime><tradingSystem>H</
tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><r
efPx>83.961</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1</
meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>22.001</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>22.001</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row
><startTime>2019-12-20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>86.20999999999999</price><volume>14655</volume><tradeTime>2019-12-20T10:0
4:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>1</tradingPlatform><refPx>86.25945</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>3.296</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>3.296</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.669</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>7.669</medianTimeAcceptToExecS
ecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
</instrumentRtsTables><instrumentRtsTables><table2><name>RABOBK 4  1/2  
01/11/21</name><identifier><ID>US21685WBT36</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>F 1.514 
02/17/23</name><identifier><ID>XS2013574202</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>54</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>54</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>LIFUNG 5  1/4  
05/13/20</name><identifier><ID>XS0507147725</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BTPS 1.65 
04/23/20</name><identifier><ID>IT0005012783</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>IGT 3  1/2  
06/15/26</name><identifier><ID>XS2009038113</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>2
2</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrume
ntRtsTables><table2><name>SANUK 2  7/8  
06/18/24</name><identifier><ID>US80283LAX10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MS 3  7/8  
04/29/24</name><identifier><ID>US61746BDQ68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>14000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>OINLIN 5  3/8  
04/17/24</name><identifier><ID>XS1056232322</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFSCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ASSGEN 4  1/8  
05/04/26</name><identifier><ID>XS1062900912</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>116.5</price><volume>116500</volume><tradeTime>2019-11-29T1
4:02:25.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>116.90955</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-17+00:00</tradeDate><table3><row><startTime>2019-12-17T13:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>118.6</price><volume>118600
</volume><tradeTime>2019-12-17T14:11:39.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform>
<refPx>118.3434</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs
>0.735</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.735</medianTimeAc
ceptToExecSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>TOTAL 2.7 
01/25/23</name><identifier><ID>US89153VAE92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BBVASM 1 
06/21/26</name><identifier><ID>XS2013745703</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>LMRTSP 7  1/4  
06/19/24</name><identifier><ID>XS2010198260</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ZNGA 0  1/4  
06/01/24</name><identifier><ID>US98986TAA60</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
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e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.455</price><volume>155182</volume><tradeTime>2019-11-04
T16:19:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.903099</refPx></row
></table3><table4><row><simpleAvgPx>103.44</simpleAvgPx><avgPx>103.44</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>310320</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>150000</medianFilled
Volume><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>GEELZ 0 
06/19/24</name><identifier><ID>XS1933947951</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.385</price><volume>200770</volume><tradeTime>2019-11-04
T16:18:24.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.2638</refPx></row><
/table3><table4><row><simpleAvgPx>100.37</simpleAvgPx><avgPx>100.37</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>401480</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVo
lume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>TBCBGE 5  3/4  
06/19/24</name><identifier><ID>XS1843434363</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>XRXCRP 4  1/2  
05/15/21</name><identifier><ID>US984121CD36</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>70000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>AAPL 2.85 
05/06/21</name><identifier><ID>US037833AR12</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>TSCOLN 4  7/8  
03/24/42</name><identifier><ID>XS0248395245</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MARSPE 6  1/8  
12/02/19</name><identifier><ID>XS0471074582</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUCB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARNC 5.4 
04/15/21</name><identifier><ID>US013817AV33</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>ARNC 5.9 
02/01/27</name><identifier><ID>US013817AJ05</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MSI 3  1/2  
03/01/23</name><identifier><ID>US620076BC25</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AVP 6.95 
03/15/43</name><identifier><ID>US054303AZ59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RATPFP 0.35 
06/20/29</name><identifier><ID>FR0013426731</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VATFAL 0  1/2  
06/24/26</name><identifier><ID>XS2009891479</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T11:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>101.43</price><volume>101430</vo
lume><tradeTime>2019-12-23T13:27:52.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>101.1451</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.0
6900000000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.0690000
0000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>31</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>31</medianTimeRequestToQuoteSecs

Page 738



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables>
<table2><name>PSABFR 0  5/8  
06/21/24</name><identifier><ID>XS2015267953</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table3><row><startTime>2019-11-22T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.63</price><volume>654095</volume><tradeTime>2019-11-22T
14:43:34.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.77255</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>20</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><in
strumentRtsTables><table2><name>MQGAU 6 
09/21/20</name><identifier><ID>XS0543111768</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EDPPL 8  5/8  
01/04/24</name><identifier><ID>XS0397015537</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDat
e><table3><row><startTime>2019-12-30T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>126.8</price><volume>1394800</volume><tradeTime>2019-12-30T
15:55:18.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>126.78535</refPx></row><
/table3><table4><row><simpleAvgPx>126.825</simpleAvgPx><avgPx>126.825</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>2790150</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1100000</medianFill
edVolume><medianOrderedVolume>1100000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>0.5935</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.5935</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>25.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>25.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>ALPHSW Float 
PERP</name><identifier><ID>CH0212184037</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVQXB</ID><IDType>CFI</IDType></classification><currency>CHF<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able3><row><startTime>2019-10-02T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>100</price><volume>50000</volume><tradeTime>2019-10-02T14:28:01
.000000+00:00</tradeTime><refPx>100.093399</refPx></row></table3><table4><row><s
impleAvgPx>99.95</simpleAvgPx><avgPx>99.95</avgPx></row></table4><table6><row><n
umOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>99950</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>50000</medianFilledVolume><medianOrderedVolume>5
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>0.219</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0.219</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>159</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>159</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table3><
row><startTime>2019-10-17T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>99.8</price><volume>34930</volume><tradeTime>2019-10-17T11:44:50.00000
0+00:00</tradeTime><refPx>99.978813</refPx></row></table3><table4><row><simpleAv
gPx>99.875</simpleAvgPx><avgPx>99.875</avgPx></row></table4><table6><row><numOrd
Rfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>69912.5</totalValue
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
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fqModify><medianFilledVolume>35000</medianFilledVolume><medianOrderedVolume>3500
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.138</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs
>0.138</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>45</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T13:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.84999999999999</pri
ce><volume>19970</volume><tradeTime>2019-10-30T14:28:00.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</
tradingPlatform><refPx>99.91052999999999</refPx></row></table3><table4><row><sim
pleAvgPx>99.8</simpleAvgPx><avgPx>99.8</avgPx></row></table4><table6><row><numOr
dRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>39920</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>20000</medianFilledVolume><medianOrderedVolume>20000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>0.9360000000000001</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.9360000000000001</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>51.0005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>51.000
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-12+00:00</tradeDate><table3><row><startTime>2019-11-1
2T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>99.65000000000
001</price><volume>9965</volume><tradeTime>2019-11-12T10:37:24.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>99.64510300000001</refPx></row></table3><table4><r
ow><simpleAvgPx>99.72499999999999</simpleAvgPx><avgPx>99.72499999999999</avgPx><
/row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>19945</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000</medianFilled
Volume><medianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0.904</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.904</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22T0
9:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.35</price><vo
lume>10135</volume><tradeTime>2019-11-22T10:54:10.000000+00:00</tradeTime><tradi
ngSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradin
gPlatform><refPx>101.326202</refPx></row></table3><table4><row><simpleAvgPx>101.
275</simpleAvgPx><avgPx>101.275</avgPx></row></table4><table6><row><numOrdRfq>2<
/numOrdRfq><numExecTrades>2</numExecTrades><totalValue>20255</totalValue><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><medianFilledVolume>10000</medianFilledVolume><medianOrderedVolume>10000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>0.832</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.832</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeD
ate><table3><row><startTime>2019-12-09T09:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>101.3</price><volume>20260</volume><tradeTime>2019-12-09T
10:43:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.4002</refPx></row></
table3><table4><row><simpleAvgPx>101.225</simpleAvgPx><avgPx>101.225</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>40490</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>20000</medianFilledVol
ume><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>1.524</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>1.524</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>35</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>35</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23T13:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.247</price><volu
me>253117</volume><tradeTime>2019-12-23T14:39:22.000000+00:00</tradeTime><tradin
gSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trading
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Platform><refPx>101.438202</refPx></row></table3><table4><row><simpleAvgPx>101.1
735</simpleAvgPx><avgPx>101.1735</avgPx></row></table4><table6><row><numOrdRfq>2
</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>505867.5</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>250000</medianFilledVolume><medianOrderedVolume>250000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>0.881</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0
.881</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>64</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>64</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table
2><name>ARYNSW Float 
PERP</name><identifier><ID>CH0200044813</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVQQB</ID><IDType>CFI</IDType></classification><currency>CHF<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able3><row><startTime>2019-10-04T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>80.45</price><volume>112630</volume><tradeTime>2019-10-04T15:53
:51.000000+00:00</tradeTime><refPx>84.875</refPx></row></table3><table6><row><nu
mOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianOrderedVolume>140000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table3><row><startT
ime>2019-10-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>8
0.66</price><volume>60495</volume><tradeTime>2019-10-07T15:43:16.000000+00:00</t
radeTime><refPx>84.45829999999999</refPx></row></table3><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>75000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table3><row><startTime>2019-
10-08T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81.066667<
/price><volume>60800</volume><tradeTime>2019-10-08T15:47:12.000000+00:00</tradeT
ime><refPx>84.45829999999999</refPx></row></table3><table4><row><simpleAvgPx>81.
75833299999999</simpleAvgPx><avgPx>81.153125</avgPx></row></table4><table6><row>
<numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>64922.500003
</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianFilledVolume>40000</medianFilledVolume><medianOrdere
dVolume>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequest
ToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</t
radeDate><table3><row><startTime>2019-10-10T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>78.214286</price><volume>54749</volume><tradeTime>20
19-10-10T15:46:14.000000+00:00</tradeTime><refPx>84.375</refPx></row></table3><t
able4><row><simpleAvgPx>78.082143</simpleAvgPx><avgPx>78.19666700000001</avgPx><
/row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrad
es><totalValue>58647.499997</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>37500</media
nFilledVolume><medianOrderedVolume>37500</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-15+00:00</tradeDate><table3><row><startTime>2019-10-15T1
1:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.40000000000001
</price><volume>144720</volume><tradeTime>2019-10-15T12:01:18.000000+00:00</trad
eTime><refPx>84.375</refPx></row><row><startTime>2019-10-15T15:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>79.8125</price><volume>63850</volume
><tradeTime>2019-10-15T15:59:44.000000+00:00</tradeTime><refPx>84.37495</refPx><
/row></table3><table4><row><simpleAvgPx>80.10625</simpleAvgPx><avgPx>80.21923099
999999</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>208570</totalValue><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>130
000</medianFilledVolume><medianOrderedVolume>80000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table3><row><startTime>20
19-10-16T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>81</pri
ce><volume>162000</volume><tradeTime>2019-10-16T10:11:58.000000+00:00</tradeTime
><refPx>84.24995</refPx></row></table3><table4><row><simpleAvgPx>80.25</simpleAv
gPx><avgPx>80.25</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><num
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ExecTrades>2</numExecTrades><totalValue>321000</totalValue><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilled
Volume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table3><row><s
tartTime>2019-10-18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>80.25</price><volume>200625</volume><tradeTime>2019-10-18T09:49:26.000000+00
:00</tradeTime><refPx>84.24985</refPx></row></table3><table4><row><simpleAvgPx>7
9.908333</simpleAvgPx><avgPx>79.75486100000001</avgPx><highPx>80.25</highPx><low
Px>79.34999999999999</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq>
<numExecTrades>3</numExecTrades><totalValue>1435587.5</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>650000</medianFilledVolume><medianOrderedVolume>450000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.460333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.369</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25.75</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</trade
Date><table3><row><startTime>2019-10-22T13:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>80.5</price><volume>16100</volume><tradeTime>2019-10-22T
13:39:25.000000+00:00</tradeTime><refPx>84.24995</refPx></row><row><startTime>20
19-10-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.9000
0000000001</price><volume>15980</volume><tradeTime>2019-10-22T15:44:23.000000+00
:00</tradeTime><refPx>84.24995</refPx></row></table3><table4><row><simpleAvgPx>8
0.2</simpleAvgPx><avgPx>80.2</avgPx></row></table4><table6><row><numOrdRfq>3</nu
mOrdRfq><numExecTrades>2</numExecTrades><totalValue>32080</totalValue><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>20000</medianFilledVolume><medianOrderedVolume>20000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table
3><row><startTime>2019-10-25T09:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>80.375</price><volume>40187</volume><tradeTime>2019-10-25T10:47:56.
000000+00:00</tradeTime><refPx>84.24995</refPx></row><row><startTime>2019-10-25T
15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.19</price><vo
lume>39595</volume><tradeTime>2019-10-25T15:37:17.000000+00:00</tradeTime><refPx
>84.24995</refPx></row></table3><table4><row><simpleAvgPx>79.7825</simpleAvgPx><
avgPx>79.7825</avgPx></row></table4><table6><row><numOrdRfq>3</numOrdRfq><numExe
cTrades>2</numExecTrades><totalValue>79782.5</totalValue><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVo
lume>50000</medianFilledVolume><medianOrderedVolume>50000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tr
adeDate><table3><row><startTime>2019-10-29T09:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>81</price><volume>1620000</volume><tradeTime>2019-10-
29T10:21:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>83.86114999999999</re
fPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVo
lume>2000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.746</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0.746</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>4</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-31+00:00</tradeDate><table3><row><startTime>2019-10-31T09:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>80</price><volume>216000</volume><tradeT
ime>2019-10-31T11:10:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>83.787000
00000001</refPx></row><row><startTime>2019-10-31T13:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>80.05</price><volume>160100</volume><tradeTime>
2019-10-31T15:02:57.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>83.7870000000
0001</refPx></row><row><startTime>2019-10-31T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>79.438571</price><volume>139017</volume><tradeTime>
2019-10-31T16:45:17.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>83.7870000000
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0001</refPx></row></table3><table4><row><simpleAvgPx>79.85131800000001</simpleAv
gPx><avgPx>79.878972</avgPx><highPx>80.05</highPx><lowPx>79.438571</lowPx></row>
</table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>4</numExecTrades><t
otalValue>730892.590002</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>235000</medianFi
lledVolume><medianOrderedVolume>235000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.932</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>2.932</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>59</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>59</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11
-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>79.42</price
><volume>19855</volume><tradeTime>2019-11-04T16:41:49.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform><refPx>83.75</refPx></row></table3><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><tab
le3><row><startTime>2019-11-05T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>79.37</price><volume>79370</volume><tradeTime>2019-11-05T16:41:19
.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trading
Mode><tradingPlatform>1</tradingPlatform><refPx>83.75</refPx></row></table3><tab
le4><row><simpleAvgPx>79.785</simpleAvgPx><avgPx>79.409524</avgPx></row></table4
><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValu
e>83380</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianFilledVolume>52500</medianFilledVolume><media
nOrderedVolume>52500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-06+00:00</tradeDate><table3><row><startTime>2019-11-06T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>79.05</price><volume>35572</volume><t
radeTime>2019-11-06T16:41:56.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>83.7
4995</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><row><startTime>20
19-11-07T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>80.2</p
rice><volume>2005000</volume><tradeTime>2019-11-07T16:33:28.000000+00:00</tradeT
ime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform
>2</tradingPlatform><refPx>83.75</refPx></row></table3><table4><row><simpleAvgPx
>79.97499999999999</simpleAvgPx><avgPx>79.97831600000001</avgPx><highPx>80.2</hi
ghPx><lowPx>79.75</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><nu
mExecTrades>4</numExecTrades><totalValue>7597940</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>2410000</medianFilledVolume><medianOrderedVolume>2410000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>0.5675</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5925</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>34.25</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>31.5</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-10+00:00</tradeDate><table3><row><startTime>2019-12-10T15:30:00.000000
+00:00</startTime><sizeRange>1</sizeRange><price>85.65000000000001</price><volum
e>8565</volume><tradeTime>2019-12-10T16:37:50.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>85.394997</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>130000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</trad
eDate><table3><row><startTime>2019-12-13T11:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>85.125</price><volume>851250</volume><tradeTime>2019-12
-13T12:17:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>85.35945100000001</r
efPx></row><row><startTime>2019-12-13T15:30:00.000000+00:00</startTime><sizeRang
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e>1</sizeRange><price>84.65000000000001</price><volume>4232</volume><tradeTime>2
019-12-13T16:38:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>85.35945100000
001</refPx></row></table3><table4><row><simpleAvgPx>84.75833299999999</simpleAvg
Px><avgPx>84.812095</avgPx><highPx>85.125</highPx><lowPx>84.5</lowPx></row></tab
le4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><totalV
alue>1700482.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolu
me><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.507</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>0.507</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>67.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>67.5
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.628260999999
99</price><volume>97322</volume><tradeTime>2019-12-16T16:38:11.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>1</tradingPlatform><refPx>85.30892900000001</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+
00:00</tradeDate><table3><row><startTime>2019-12-17T15:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>84.55</price><volume>50730</volume><tradeTim
e>2019-12-17T16:35:29.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>85.373245</
refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-
18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.1500000000
0001</price><volume>4207</volume><tradeTime>2019-12-18T16:35:55.000000+00:00</tr
adeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlat
form>1</tradingPlatform><refPx>85.330147</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</
tradeDate><table3><row><startTime>2019-12-19T15:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>84.2</price><volume>8420</volume><tradeTime>2019-12
-19T16:35:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>85.380943</refPx></r
ow></table3><table4><row><simpleAvgPx>84.59999999999999</simpleAvgPx><avgPx>84.4
66667</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>
2</numExecTrades><totalValue>12670</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>7500<
/medianFilledVolume><medianOrderedVolume>7500</medianOrderedVolume><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12
-20T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84.625</pric
e><volume>1015500</volume><tradeTime>2019-12-20T14:30:21.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2<
/tradingPlatform><refPx>85.382751</refPx></row><row><startTime>2019-12-20T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>84</price><volume>8400
</volume><tradeTime>2019-12-20T16:36:32.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>85.382751</refPx></row></table3><table4><row><simpleAvgPx>84.208333</simp
leAvgPx><avgPx>84.339367</avgPx><highPx>84.625</highPx><lowPx>84</lowPx></row></
table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>3</numExecTrades><tot
alValue>1863900</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVol
ume><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.884</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.884</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>32.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>32.
5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrument
RtsTables><instrumentRtsTables><table2><name>ASSGEN 7  3/4  
12/12/42</name><identifier><ID>XS0863907522</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TITIM 7  3/4  
01/24/33</name><identifier><ID>XS0161100515</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFGFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>4</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>4</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>5000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><ro
w><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>15000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00
</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
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></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>9000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>CCHLN 2  3/8  
06/18/20</name><identifier><ID>XS0944362812</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.7</price><volume>100700</volume><tradeTime>2019-11-29T1
4:02:33.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>100.7792</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>UCGIM 6  1/8  
04/19/21</name><identifier><ID>XS0618847775</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VW 5  1/8  
PERP</name><identifier><ID>XS0968913342</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>110000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>39</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><s
tartTime>2019-10-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>112</price><volume>33600</volume><tradeTime>2019-10-30T16:37:44.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>112.4101</refPx></row></table3><table6><row><
numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianOrderedVolume>30000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.6
94</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.694</medianTimeAccept
ToExecSecs><meanTimeRequestToQuoteSecs>26.5</meanTimeRequestToQuoteSecs><medianT
imeRequestToQuoteSecs>26.5</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table3>
<row><startTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>111.9</price><volume>33570</volume><tradeTime>2019-11-14T14:14:01.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>2</tradingPlatform><refPx>112.36105</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>10.853</meanTimeAcceptToExecSecs><medianT
imeAcceptToExecSecs>10.853</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-19+00:00</tradeDate><table3><row><startTime>2019-11-19T09:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>111.9</price><volume>13428</v
olume><tradeTime>2019-11-19T10:15:00.000000+00:00</tradeTime><tradingSystem>H</t
radingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><re
fPx>112.3701</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.
427</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.427</medianTimeAccep
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tToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table3><ro
w><startTime>2019-11-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>111.8</price><volume>67080</volume><tradeTime>2019-11-20T15:40:21.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>2</tradingPlatform><refPx>112.21885</refPx></row></table3><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0.916</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>0.916</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-21+00:00</tradeDate><table3><row><startTime>2019-11-21T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>111.8</price><volume>55900</volume
><tradeTime>2019-11-21T15:40:06.000000+00:00</tradeTime><tradingSystem>H</tradin
gSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>1
12.17985</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.742<
/meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.742</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>18</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table3><row><s
tartTime>2019-11-26T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>112.7</price><volume>56350</volume><tradeTime>2019-11-26T10:23:41.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>2</tradingPlatform><refPx>113.13505</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>19.219</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>19.219</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-27+00:00</tradeDate><table3><row><startTime>2019-11-27T09:30:00.000000+00:0
0</startTime><sizeRange>1</sizeRange><price>112.85</price><volume>42883</volume>
<tradeTime>2019-11-27T09:37:42.000000+00:00</tradeTime><tradingSystem>H</trading
System><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>11
3.2669</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.146</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.146</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>26</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>26</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><sta
rtTime>2019-12-04T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>112.3</price><volume>12353</volume><tradeTime>2019-12-04T10:01:19.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>112.8165</refPx></row></table3><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow><meanTimeAcceptToExecSecs>17.38</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>17.38</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>56</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>56</medianTimeRequestToQuote
Secs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
09+00:00</tradeDate><table3><row><startTime>2019-12-09T11:30:00.000000+00:00</st
artTime><sizeRange>1</sizeRange><price>113</price><volume>80230</volume><tradeTi
me>2019-12-09T13:07:44.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>113.67045<
/refPx></row><row><startTime>2019-12-09T13:30:00.000000+00:00</startTime><sizeRa
nge>1</sizeRange><price>113</price><volume>45200</volume><tradeTime>2019-12-09T1
5:21:32.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>113.70985</refPx></row></
table3><table4><row><simpleAvgPx>113</simpleAvgPx><avgPx>113</avgPx></row></tabl
e4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalVa
lue>125430</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><medianFilledVolume>55500</medianFilledVolume><me
dianOrderedVolume>55500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
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le6><table9><row><meanTimeAcceptToExecSecs>10.9775</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>10.9775</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>72.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>72.5</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T09:
30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.2</price><volum
e>22640</volume><tradeTime>2019-12-11T10:21:31.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPl
atform><refPx>113.7751</refPx></row><row><startTime>2019-12-11T13:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>113.22</price><volume>56610</volu
me><tradeTime>2019-12-11T13:53:38.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>113.76185</refPx></row></table3><table4><row><simpleAvgPx>113.21</simpleAvgPx><
avgPx>113.214286</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><num
ExecTrades>2</numExecTrades><totalValue>79250</totalValue><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledV
olume>35000</medianFilledVolume><medianOrderedVolume>35000</medianOrderedVolume>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.
660500000000001</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>9.66050000
0000001</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.5</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>21.5</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+
00:00</tradeDate><table3><row><startTime>2019-12-12T13:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>113.2</price><volume>33960</volume><tradeTim
e>2019-12-12T14:43:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>113.5769</r
efPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>9.237</meanTimeAc
ceptToExecSecs><medianTimeAcceptToExecSecs>9.237</medianTimeAcceptToExecSecs><me
anTimeRequestToQuoteSecs>56</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>56</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>20
19-12-19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>113.3</
price><volume>9064</volume><tradeTime>2019-12-19T13:36:03.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2
</tradingPlatform><refPx>113.8103</refPx></row></table3><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>14.213</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
14.213</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>27</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00
</tradeDate><table3><row><startTime>2019-12-20T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>113.2</price><volume>37356</volume><tradeTime>201
9-12-20T15:47:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>113.8082</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.731</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.731</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>32</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>NGTB 0 
06/17/20</name><identifier><ID>NO0010857121</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DYZTXR</ID><IDType>CFI</IDType></classification><currency>
NOK</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table3><row><startTime>2019-12-17T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.5</price><volume>7462500</volume><tradeTime>2019-12-17T1
5:16:55.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>99.43586000000001</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
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ber></row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>136</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>136</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsT
ables><instrumentRtsTables><table2><name>RENAUL 1  1/4  
06/24/25</name><identifier><ID>FR0013428414</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table3><row><startTime>2019-10-15T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.5</price><volume>101500</volume><tradeTime>2019-10-15T1
0:07:37.000000+00:00</tradeTime><refPx>101.6344</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptTo
ExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>BYWGR 3  1/8  
06/26/24</name><identifier><ID>XS2002496409</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequest
ToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>MSFT 3  1/8  
12/06/28</name><identifier><ID>XS1001749289</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>DB 4.296 
05/24/28</name><identifier><ID>US251525AM33</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HYNMTR 3.4 
06/20/24</name><identifier><ID>US44891CBB81</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ARN
DTN 4  3/4  
PERP</name><identifier><ID>XS2017788592</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFOPB</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><
table3><row><startTime>2019-11-08T13:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>103.9</price><volume>311700</volume><tradeTime>2019-11-08T14:4
5:16.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>103.5122</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.607</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.607</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>113</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>113</media
nTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>WSTP 0.3 
06/25/24</name><identifier><ID>XS2016070430</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDat
e><table3><row><startTime>2019-11-05T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.92</price><volume>201840</volume><tradeTime>2019-11-05T
14:12:49.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.7701</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>BHARTI 3 
03/31/20</name><identifier><ID>CH0234487426</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LLOYDS 6  3/8  
PERP</name><identifier><ID>XS1043545059</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.8110000000000001</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>0.8110000000000001</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>24</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
/instrumentRtsTables><instrumentRtsTables><table2><name>NGGLN 0 
11/04/21</name><identifier><ID>XS0034394709</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CTL 7.995 
06/01/36</name><identifier><ID>US29078EAA38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>SUFP 3  5/8  
07/20/20</name><identifier><ID>FR0010922534</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.36</price><volume>1177140</volume><tradeTime>2019-12-10
T15:08:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.3533</refPx></row><
/table3><table4><row><simpleAvgPx>102.36</simpleAvgPx><avgPx>102.36</avgPx></row
></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>2354280</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1150000</medianFilled
Volume><medianOrderedVolume>1150000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeAcceptToExecSecs>0.556</meanTimeAcceptToEx
ecSecs><medianTimeAcceptToExecSecs>0.556</medianTimeAcceptToExecSecs><meanTimeRe
questToQuoteSecs>38</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>USM 6.7 
12/15/33</name><identifier><ID>US911684AD06</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MTNA 6  1/4  
02/25/22</name><identifier><ID>US03938LAX29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
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elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table3><row><startTime>
2019-10-25T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>107.9
8</price><volume>16197</volume><tradeTime>2019-10-25T15:12:41.000000+00:00</trad
eTime><refPx>108.12885</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>1.717</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.717</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>20000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><ta
ble2><name>JPM 4.4 
07/22/20</name><identifier><ID>US46625HHS22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ADNA 0  1/4  
06/26/25</name><identifier><ID>XS2018636600</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table3><row><startTime>2019-10-25T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.23</price><volume>200460</volume><tradeTime>2019-10-25T
15:02:42.000000+00:00</tradeTime><refPx>100.24755</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>2.656</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>2.656</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
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></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+0
0:00</tradeDate><table3><row><startTime>2019-11-20T15:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><simpleAvgExecutedPx>100.146</simpleAvgExecutedPx><t
otalValue>100146</totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>0.204</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.204</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><tab
le3><row><startTime>2019-11-27T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>100.21</price><volume>901890</volume><tradeTime>2019-11-27T15:41:
43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform><refPx>100.2544</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>4.132</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>4.132</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>38</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>38</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTabl
es><table2><name>FCX 3.55 
03/01/22</name><identifier><ID>US35671DAU90</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.08</price><volume>101080</volume><tradeTime>2019-11-12T
15:37:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.81725</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>1.371</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>1.371</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>39</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>39</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>NE 4.9 
08/01/20</name><identifier><ID>US65504LAC19</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MSFT 3  5/8  
12/15/23</name><identifier><ID>US594918AW47</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>STLD 5  1/4  
04/15/23</name><identifier><ID>US858119AZ32</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PG 3.1 
08/15/23</name><identifier><ID>US742718EB11</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>

Page 753



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CYH 7  1/8  
07/15/20</name><identifier><ID>US12543DAQ34</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>TWC 4  1/8  
02/15/21</name><identifier><ID>US88732JAX63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>HAIAIR 3  5/8  
02/07/20</name><identifier><ID>XS0881550684</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AIRBR 6 
03/06/19</name><identifier><ID>DE000A1HGM38</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFGDB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CAR 
5  3/4  
07/15/27</name><identifier><ID>USU05375AQ09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>140000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>BESPL 4  3/4  
01/15/18</name><identifier><ID>PTBENJOM0015</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1500000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><
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table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1500000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrum
entRtsTables><instrumentRtsTables><table2><name>RURAIL 4.6 
03/06/23</name><identifier><ID>XS1041815116</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>RALFP 4 
04/02/21</name><identifier><ID>FR0011801596</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>28.65</price><volume>28650</volume><tradeTime>2019-10-02T15
:14:59.000000+00:00</tradeTime><refPx>29.3431</refPx></row></table3><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row><meanTimeAcceptToExecSecs>0.128</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.128</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>56</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>56</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table6><row><num
OrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DM
MNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+0
0:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>22.55</meanTimeAcceptToExec
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Secs><medianTimeAcceptToExecSecs>22.55</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>36</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36</
medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-25+00:00</tradeDate><table3><row><startTime>2019-10-25T1
3:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>27.5</price><volu
me>27500</volume><tradeTime>2019-10-25T14:05:25.000000+00:00</tradeTime><refPx>2
6.57575</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.23</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.23</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><row><star
tTime>2019-10-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price
>25.76</price><volume>51520</volume><tradeTime>2019-10-28T16:34:08.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>1</tradingPlatform><refPx>26.612</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>2.368</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.368</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tra
deDate><table3><row><startTime>2019-11-01T11:30:00.000000+00:00</startTime><size
Range>1</sizeRange><price>25.51</price><volume>51020</volume><tradeTime>2019-11-
01T13:22:05.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>26.4433</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.218</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.218</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-04+00:00</tradeDate><table3><row><startTime>2019-11-04T09:3
0:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>25.76</price><volume
>103040</volume><tradeTime>2019-11-04T09:39:57.000000+00:00</tradeTime><tradingS
ystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPl
atform><refPx>26.40275</refPx></row></table3><table6><row><numOrdRfq>3</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeAcceptToExecSecs>2.278</meanTimeAcceptTo
ExecSecs><medianTimeAcceptToExecSecs>2.278</medianTimeAcceptToExecSecs><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>5.225</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>5.225</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><t
able3><row><startTime>2019-11-08T09:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>26.75</price><volume>53500</volume><tradeTime>2019-11-08T11:22:
40.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform><refPx>26.2101</refPx></row></table3>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeAcceptToExecSecs>8.773</meanTimeAcceptToExecSecs><medi
anTimeAcceptToExecSecs>8.773</medianTimeAcceptToExecSecs><meanTimeRequestToQuote
Secs>15</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>15</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
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DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table3><row><start
Time>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
27.26</price><volume>54520</volume><tradeTime>2019-11-12T15:49:29.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>26.2474</refPx></row></table3><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>2.573</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>2.573</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00
:00</tradeDate><table3><row><startTime>2019-11-15T09:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>26.76</price><volume>267600</volume><tradeTime
>2019-11-15T10:05:53.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>26.19405</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.624</meanTimeAcc
eptToExecSecs><medianTimeAcceptToExecSecs>3.624</medianTimeAcceptToExecSecs><mea
nTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteS
ecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.584</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.584</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>17</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>17</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table3><row><startTime
>2019-12-09T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>25.1
6</price><volume>25160</volume><tradeTime>2019-12-09T15:38:35.000000+00:00</trad
eTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfo
rm>1</tradingPlatform><refPx>25.61575</refPx></row></table3><table4><row><simple
AvgPx>25.16</simpleAvgPx><avgPx>25.16</avgPx></row></table4><table6><row><numOrd
Rfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>50320</totalValue><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>2.7045</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>2.7045</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00
</tradeDate><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>29.84</price><volume>149200</volume><tradeTime>20
19-12-10T14:20:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradi
ngMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>26.108</refPx><
/row></table3><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>

Page 757



RTS 27 - Q4 2019 - Table 2-3-4-6-9.xml
<meanTimeAcceptToExecSecs>3.83</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>3.83</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:0
0</tradeDate><table3><row><startTime>2019-12-11T09:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>32</price><volume>480000</volume><tradeTime>2019
-12-11T10:30:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trading
Mode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>28.79415</refPx><
/row></table3><table4><row><simpleAvgPx>30.92</simpleAvgPx><avgPx>31.669677</avg
Px><highPx>32</highPx><lowPx>29.26</lowPx></row></table4><table6><row><numOrdRfq
>5</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>981760</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>1500000</medianFilledVolume><medianOrderedVolume>500000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanT
imeAcceptToExecSecs>0.853</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>
0.724</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>10.4</meanTimeRequ
estToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></r
ow></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00
</tradeDate><table3><row><startTime>2019-12-12T13:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>31.56</price><volume>31560</volume><tradeTime>201
9-12-12T13:37:37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>30.05105</refPx>
</row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>2.027</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>2.027</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+0
0:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tr
adeDate><table3><row><startTime>2019-12-17T13:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>30.51</price><volume>122040</volume><tradeTime>2019-1
2-17T14:13:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>31.29775</refPx></r
ow></table3><table4><row><simpleAvgPx>31.255</simpleAvgPx><avgPx>31.006667</avgP
x></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecT
rades><totalValue>186040</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianF
illedVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.822</meanTimeAccept
ToExecSecs><medianTimeAcceptToExecSecs>2.822</medianTimeAcceptToExecSecs><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-19+00:00</tradeDate><table4><row><simpleAvgPx>32.2</
simpleAvgPx><avgPx>32.24</avgPx></row></table4><table6><row><numOrdRfq>2</numOrd
Rfq><numExecTrades>2</numExecTrades><totalValue>322400</totalValue><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medi
anFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>0.5635</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5635</me
dianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>45.5</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>45.5</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</trad
eDate><table3><row><startTime>2019-12-20T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>31</price><volume>62000</volume><tradeTime>2019-12-20T1
5:55:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>31.02415</refPx></row></t
able3><table4><row><simpleAvgPx>30.9</simpleAvgPx><avgPx>30.9</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>123600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><
medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.6855</meanTimeAcceptToExecSecs><
medianTimeAcceptToExecSecs>0.6855</medianTimeAcceptToExecSecs><meanTimeRequestTo
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QuoteSecs>46.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>46.5</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables
><table2><name>LLOYDS 7  5/8  
PERP</name><identifier><ID>XS1043552188</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUQR</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0.628</meanTimeAcceptToExecSecs><median
TimeAcceptToExecSecs>0.628</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>65</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>65</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><inst
rumentRtsTables><table2><name>TPEIR 9  3/4  
06/26/29</name><identifier><ID>XS2018638648</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CAT 3.4 
05/15/24</name><identifier><ID>US149123CC35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RENAUL 0  1/2  
07/18/24</name><identifier><ID>CH0419041311</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AVP 5 
03/15/23</name><identifier><ID>US054303BA99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>H 3  3/8  
07/15/23</name><identifier><ID>US448579AE22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SRAILT 7 
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06/25/24</name><identifier><ID>XS2010609662</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BANORT 6  3/4  
PERP</name><identifier><ID>USP1400MAA64</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>1300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BANORT
7  1/2  
PERP</name><identifier><ID>USP1400MAB48</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BNP 4  7/8  
PERP</name><identifier><ID>FR0010239319</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><table4><r
ow><simpleAvgPx>100.109784</simpleAvgPx><avgPx>100.117419</avgPx><highPx>100.12<
/highPx><lowPx>100.094352</lowPx></row></table4><table6><row><numOrdRfq>3</numOr
dRfq><numExecTrades>3</numExecTrades><totalValue>4018713.20928</totalValue><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>2000000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meAcceptToExecSecs>1.232667</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>0.01</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>41.000333</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23.001</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-
10-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWith
draw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrder
edVolume>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><table3><row><sta
rtTime>2019-10-08T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>100.051</price><volume>17008</volume><tradeTime>2019-10-08T13:53:41.000000+00:
00</tradeTime><refPx>100.16135</refPx></row></table3><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</media
nTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
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-10-14+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>5.307</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>5.307</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>UNSEAM 9  3/4  
07/15/27</name><identifier><ID>US019576AB35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FIBRBZ 5  1/4  
05/12/24</name><identifier><ID>US31572UAE64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HAS 3.15 
05/15/21</name><identifier><ID>US418056AT46</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>CNK 4  7/8  
06/01/23</name><identifier><ID>US172441AZ03</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBS 5  1/8  
05/15/24</name><identifier><ID>CH0244100266</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQGB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>POGLN 8  1/4  
07/03/24</name><identifier><ID>XS1843433555</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
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adeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BNP 2  3/8  
05/20/24</name><identifier><ID>XS1068871448</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>4000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.34</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.34</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>17</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>17</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><nam
e>BACR 3  3/4  
05/15/24</name><identifier><ID>US06739FHV67</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TTMTIN 5  3/4  
05/07/21</name><identifier><ID>XS1062931396</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>INGFP 2  1/2  
05/20/21</name><identifier><ID>FR0011912872</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table3><row><startTime>2019-10-16T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>103.95</price><volume>519750</vo
lume><tradeTime>2019-10-16T09:40:09.000000+00:00</tradeTime><refPx>103.89195</re
fPx></row><row><startTime>2019-10-16T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.9</price><volume>519500</volume><tradeTime>2019-10-16T1
2:29:06.000000+00:00</tradeTime><refPx>103.89005</refPx></row></table3><table4><
row><simpleAvgPx>103.925</simpleAvgPx><avgPx>103.925</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1039
250</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOr
deredVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><t
able2><name>FERROV 4 
07/22/20</name><identifier><ID>XS0954248729</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AXASA 3  7/8  
PERP</name><identifier><ID>XS1069439740</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
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thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>TELEFO 1.957 
07/01/39</name><identifier><ID>XS2020583618</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table4><row><simpleAvgPx>105.725</simpleAvgPx><avgPx>105.725</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>6343500</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>3000000</medianFilledVolu
me><medianOrderedVolume>3000000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>0.8075</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.8075</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>25.5005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>25.5005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></ins
trumentRtsTables><instrumentRtsTables><table2><name>UMGVYV 1  5/8  
07/02/29</name><identifier><ID>FR0013430840</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.127</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.127</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>82</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>82</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T11:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>104.487</price><volume>20
8974</volume><tradeTime>2019-12-20T12:33:15.000000+00:00</tradeTime><tradingSyst
em>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatf
orm><refPx>104.1671</refPx></row></table3><table4><row><simpleAvgPx>104.5435</si
mpleAvgPx><avgPx>104.5435</avgPx></row></table4><table6><row><numOrdRfq>2</numOr
dRfq><numExecTrades>2</numExecTrades><totalValue>418174</totalValue><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><med
ianFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptT
oExecSecs>0.485</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.485</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTimeRequestToQuoteSe
cs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteSecs></row></table9
></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>F
OSUNI 6  3/4  
07/02/23</name><identifier><ID>XS2019083612</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>M 3  5/8  
06/01/24</name><identifier><ID>US55616XAL10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
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y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>DB 6 
PERP</name><identifier><ID>DE000DB7XHP3</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>800000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>1600000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</trad
eDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>3</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05
+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><table6>
<row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medianOrderedV
olume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolum
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e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00<
/tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOr
dRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-02+00:00</tradeDate><table6><row><numOrdRfq>7</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03
+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:
00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><r
ow><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>ISPIM 2.6 
06/24/22</name><identifier><ID>XS2013682781</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HSBC 6 
03/29/40</name><identifier><ID>XS0498768315</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BNP 1  5/8  
07/02/31</name><identifier><ID>FR0013431277</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DTFOFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table4><row><simpleAvgPx>103.82575</simpleAvgPx><avgPx>103.82575</avgPx></row
></table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><
totalValue>830606</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>400000</medianFilledVo
lume><medianOrderedVolume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>0.464</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.464</medianTimeAcceptToExecSecs><meanTimeReque
stToQuoteSecs>14</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>14</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-23+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>350000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>TCKBCN 3  3/4  
02/01/23</name><identifier><ID>US878742AY10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>36500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>STAN
LN 0.9 
07/02/27</name><identifier><ID>XS2021467753</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PRIFII 0  7/8  
07/09/29</name><identifier><ID>XS2021462440</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table3><row><startTime>2019-11-20T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>99.66</price><volume>996600</volume><tradeTime>2019-11-20T1
0:04:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>100.14585</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><i
nstrumentRtsTables><table2><name>STANLN 5  7/8  
06/24/20</name><identifier><ID>XS0520042416</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>FUNOTR 6.39 
01/15/50</name><identifier><ID>USP9401CAB83</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AM 5  3/4  
01/15/28</name><identifier><ID>US03690AAF30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>81.7</price><volume>81700</volume><tradeTime>2019-12-10T15:
58:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>1</tradingPlatform><refPx>80.39759100000001</refPx></
row></table3><table4><row><simpleAvgPx>81.7</simpleAvgPx><avgPx>81.7</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>163400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledV
olume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>MDT 1  1/2  
07/02/39</name><identifier><ID>XS2020670936</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table4><row><simpleAvgPx>102.365</simpleAvgPx><avgPx>102.365</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>24567600</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>12000000</medianFilledVo
lume><medianOrderedVolume>12000000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>45.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>45.5</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>TOYOTA 2.157 
07/02/22</name><identifier><ID>US892331AE95</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>KINBB 2  3/4  
12/18/26</name><identifier><ID>BE0002660414</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNCR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CLNX
SM 0  1/2  
07/05/28</name><identifier><ID>XS2021212332</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table3><row><startTime>2019-10-14T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.5</price><volume>108500</volume><tradeTime>2019-10-14T1
3:40:03.000000+00:00</tradeTime><refPx>108.8904</refPx></row></table3><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:0
0</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</t
radeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><si
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zeRange>1</sizeRange><price>108.105</price><volume>324315</volume><tradeTime>201
9-11-04T16:18:11.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>108.01945</refPx
></row></table3><table4><row><simpleAvgPx>108.09</simpleAvgPx><avgPx>108.09</avg
Px></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>648540</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</median
FilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-20T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>110.385</price><v
olume>110385</volume><tradeTime>2019-12-20T15:40:19.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>110.9806</refPx></row></table3><table4><row><simpleAvgPx>110.
4</simpleAvgPx><avgPx>110.4</avgPx></row></table4><table6><row><numOrdRfq>4</num
OrdRfq><numExecTrades>2</numExecTrades><totalValue>220800</totalValue><numOrdRfq
CancelWithdraw>2</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
edianFilledVolume>100000</medianFilledVolume><medianOrderedVolume>100000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AXASA 
5  1/8  
07/04/43</name><identifier><ID>XS0878743623</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>DT 4  1/4  
07/13/22</name><identifier><ID>XS0525787874</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>111.5</price><volume>111500</volume><tradeTime>2019-10-28T1
5:06:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>111.84535</refPx></row><r
ow><startTime>2019-10-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><simpleAvgExecutedPx>111.882</simpleAvgExecutedPx><totalValue>111882</totalVal
ue></row></table3><table4><row><simpleAvgPx>111.691</simpleAvgPx><avgPx>111.691<
/avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</num
ExecTrades><totalValue>223382</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</me
dianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.518</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>0.518</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>1</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>GE 4  1/8  
09/19/35</name><identifier><ID>XS0229567440</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>TSCOLN 5.2 
03/05/57</name><identifier><ID>XS0289810318</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>EBAY 4 
07/15/42</name><identifier><ID>US278642AF09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>GE 4  1/8  
10/09/42</name><identifier><ID>US369604BF92</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>HERIM 0  7/8  
07/05/27</name><identifier><ID>XS2020608548</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CNPFP 4  1/4  
06/05/45</name><identifier><ID>FR0011949403</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>GPS 5.95 
04/12/21</name><identifier><ID>US364760AK48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>15000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>VZ 3.45 
03/15/21</name><identifier><ID>US92343VCC63</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SAXOBK 5  1/2  
07/03/29</name><identifier><ID>XS2021628602</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table3><row><startTime>2019-11-25T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.7</price><volume>102700</volume><tradeTime>2019-11-25T1
0:34:04.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>102.7332</refPx></row></t
able3><table4><row><simpleAvgPx>102.71</simpleAvgPx><avgPx>102.71</avgPx></row><
/table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><to
talValue>205420</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolu
me><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>0.678</meanTimeAcceptToExecSec
s><medianTimeAcceptToExecSecs>0.678</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>25.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25.5<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRt
sTables><instrumentRtsTables><table2><name>BACR 6.278 
PERP</name><identifier><ID>US06738C8284</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>EDXXFR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>WPPLN 3  5/8  
09/07/22</name><identifier><ID>US92936MAC10</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeDat
e><table3><row><startTime>2019-12-12T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.49</price><volume>51745</volume><tradeTime>2019-12-12T1
4:02:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.558624</refPx></row><
/table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>1.479</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>1.479</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>19</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>ABNANV 6  1/4  
04/27/22</name><identifier><ID>XS0619547838</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CEZ
CP 3 
06/05/28</name><identifier><ID>XS0940293763</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SOCGEN 4  3/4  
03/02/21</name><identifier><ID>XS0596704170</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table3><row><startTime>2019-10-22T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>106.66</price><volume>533300</volume><tradeTime>2019-10-22T
12:52:03.000000+00:00</tradeTime><refPx>106.7332</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
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<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><
table2><name>LOUDRE 4 
12/04/20</name><identifier><ID>XS1000918018</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-02+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeD
ate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>175000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able3><row><startTime>2019-10-16T13:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>103.99</price><volume>103990</volume><tradeTime>2019-10-16T14:5
1:14.000000+00:00</tradeTime><refPx>103.6526</refPx></row></table3><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>2.032</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>2.032</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-2
9+00:00</tradeDate><table3><row><startTime>2019-10-29T09:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>103.36</price><volume>103360</volume><trad
eTime>2019-10-29T10:38:53.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.601
2</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.113</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>4.113</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><tabl
e3><row><startTime>2019-11-15T13:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>103.36</price><volume>103360</volume><tradeTime>2019-11-15T13:43:1
4.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>1</tradingPlatform><refPx>103.54455</refPx></row></table3
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><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>4.684</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>4.684</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-18+00:00</tradeDate><table3><row><startTime>2019-11-18T15:30:00.000
000+00:00</startTime><sizeRange>1</sizeRange><price>103.36</price><volume>103360
</volume><tradeTime>2019-11-18T16:11:59.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>103.57795</refPx></row></table3><table4><row><simpleAvgPx>103.36</simpleA
vgPx><avgPx>103.36</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><n
umExecTrades>2</numExecTrades><totalValue>413440</totalValue><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFill
edVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
cs>1.7595</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.7595</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>2.28</meanTimeAcceptToExecSecs><medianTimeA
cceptToExecSecs>2.28</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQ
uoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs
></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+0
0:00</tradeDate><table3><row><startTime>2019-11-22T13:30:00.000000+00:00</startT
ime><sizeRange>1</sizeRange><price>103.16</price><volume>103160</volume><tradeTi
me>2019-11-22T13:34:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><
tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.50995<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.055</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>3.055</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table3><row><startTime>20
19-11-27T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.06<
/price><volume>103060</volume><tradeTime>2019-11-27T09:43:16.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>103.5218</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mea
nTimeAcceptToExecSecs>2.572</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSec
s>2.572</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00<
/tradeDate><table3><row><startTime>2019-12-05T09:30:00.000000+00:00</startTime><
sizeRange>1</sizeRange><price>103.5</price><volume>103500</volume><tradeTime>201
9-12-05T11:24:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradin
gMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.4911</refPx>
</row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T09:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>103.25</price><volume>49560
0</volume><tradeTime>2019-12-09T10:33:57.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform
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><refPx>103.4544</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><medianOrderedVolume>740000</medianOrderedVolume><DMMNumber>0</DMMNumber></r
ow></table6><table9><row><meanTimeAcceptToExecSecs>5.372</meanTimeAcceptToExecSe
cs><medianTimeAcceptToExecSecs>5.372</medianTimeAcceptToExecSecs><meanTimeReques
tToQuoteSecs>12.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>12.5
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11
T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.48</price><
volume>517400</volume><tradeTime>2019-12-11T10:11:02.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tra
dingPlatform><refPx>103.44955</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><
table3><row><startTime>2019-12-13T09:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>103.6</price><volume>518000</volume><tradeTime>2019-12-13T10:0
0:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tra
dingMode><tradingPlatform>2</tradingPlatform><refPx>103.46685</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCa
ncelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMM
Number>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>BACRED 4  1/2  
05/14/20</name><identifier><ID>IT0004608797</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.76</price><volume>35966</volume><tradeTime>2019-10-01T1
5:42:35.000000+00:00</tradeTime><refPx>102.77785</refPx></row></table3><table4><
row><simpleAvgPx>102.7875</simpleAvgPx><avgPx>102.812548</avgPx></row></table4><
table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>
807078.5</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>392500</medianFilledVolume><med
ianOrderedVolume>35000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>24.16</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>24.16</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>245</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>245</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-02+00:00</tradeDate><table3><row><startTime>2019-10-02T15:30:00.0
00000+00:00</startTime><sizeRange>1</sizeRange><price>102.76</price><volume>4624
2</volume><tradeTime>2019-10-02T15:48:56.000000+00:00</tradeTime><refPx>102.7835
5</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>45000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-0
3+00:00</tradeDate><table3><row><startTime>2019-10-03T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>102.61</price><volume>153915</volume><trad
eTime>2019-10-03T15:45:10.000000+00:00</tradeTime><refPx>102.75245</refPx></row>
</table3><table4><row><simpleAvgPx>102.635</simpleAvgPx><avgPx>102.642185</avgPx
></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTr
ades><totalValue>432123.6</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>210500</median
FilledVolume><medianOrderedVolume>210500</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-04+00:00</tradeDate><table3><row><startTime>2019-10-04T1
5:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.691</price><v
olume>49291</volume><tradeTime>2019-10-04T15:53:44.000000+00:00</tradeTime><refP
x>102.7507</refPx></row></table3><table4><row><simpleAvgPx>102.691583</simpleAvg
Px><avgPx>102.692825</avgPx><highPx>102.69375</highPx><lowPx>102.69</lowPx></row
></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>3</numExecTrades><
totalValue>562756.6800000001</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>100000</med
ianFilledVolume><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</D
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MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-10-09+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables>
<tradeDate>2019-10-11+00:00</tradeDate><table3><row><startTime>2019-10-11T15:30:
00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.55</price><volume>
10255</volume><tradeTime>2019-10-11T15:46:19.000000+00:00</tradeTime><refPx>102.
55015</refPx></row></table3><table4><row><simpleAvgPx>102.557</simpleAvgPx><avgP
x>102.562818</avgPx><highPx>102.58</highPx><lowPx>102.541</lowPx></row></table4>
<table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>3</numExecTrades><totalValue
>22563.82</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>10000</medianFilledVolume><med
ianOrderedVolume>10000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-14+00:00</tradeDate><table3><row><startTime>2019-10-14T15:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>102.54</price><volume>20508</volume
><tradeTime>2019-10-14T15:45:14.000000+00:00</tradeTime><refPx>102.5902</refPx><
/row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
20000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</t
radeDate><table3><row><startTime>2019-10-16T15:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><price>102.51</price><volume>92259</volume><tradeTime>2019-
10-16T15:39:24.000000+00:00</tradeTime><refPx>102.53245</refPx></row></table3><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>90000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDate><table3
><row><startTime>2019-10-22T15:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>102.432</price><volume>37899</volume><tradeTime>2019-10-22T15:44:19.
000000+00:00</tradeTime><refPx>102.48985</refPx></row></table3><table6><row><num
OrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><medianOrderedVolume>37000</medianOrderedVolume><DMM
Number>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><row><startTim
e>2019-10-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102
.42</price><volume>25605</volume><tradeTime>2019-10-23T15:46:29.000000+00:00</tr
adeTime><refPx>102.49145</refPx></row></table3><table4><row><simpleAvgPx>102.420
5</simpleAvgPx><avgPx>102.420167</avgPx></row></table4><table6><row><numOrdRfq>4
</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>30726.05</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>15000</medianFilledVolume><medianOrderedVolume>15000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate
><table3><row><startTime>2019-10-24T15:30:00.000000+00:00</startTime><sizeRange>
1</sizeRange><price>102.4</price><volume>120832</volume><tradeTime>2019-10-24T15
:40:44.000000+00:00</tradeTime><refPx>102.44465</refPx></row></table3><table4><r
ow><simpleAvgPx>102.3905</simpleAvgPx><avgPx>102.390226</avgPx></row></table4><t
able6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2
48808.25</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><medianFilledVolume>121500</medianFilledVolume><med
ianOrderedVolume>121500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-2
8+00:00</tradeDate><table3><row><startTime>2019-10-28T15:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>102.381</price><volume>63476</volume><trad
eTime>2019-10-28T16:41:02.000000+00:00</tradeTime><tradingSystem>H</tradingSyste
m><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.423
85</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
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thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table3><row><startTime>2019
-10-29T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>102.275</
price><volume>78751</volume><tradeTime>2019-10-29T16:42:13.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform><refPx>102.39165</refPx></row></table3><table6><row><numOrdRf
q>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><medianOrderedVolume>138500</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-1
1+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-23+00:00</tradeDate><table3><row><startTime>2019-12-23
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.616</price>
<volume>182908</volume><tradeTime>2019-12-23T16:36:08.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tr
adingPlatform><refPx>101.8014</refPx></row></table3><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><
table3><row><startTime>2019-12-27T15:30:00.000000+00:00</startTime><sizeRange>1<
/sizeRange><price>101.79</price><volume>2035</volume><tradeTime>2019-12-27T16:37
:07.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>1</tradingPlatform><refPx>101.69325</refPx></row></tabl
e3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>USIMIT Float 
07/28/23</name><identifier><ID>XS0173649798</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-08+00:00</tradeDate><table3><row><startTime>2019-11-08T09:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>100.92</price><volume>100920</volume><tr
adeTime>2019-11-08T11:12:31.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.1
002</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.295</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.295</medianTimeAcceptToExecSe
cs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><
tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRf
q>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMod
ify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>TKAAV
3  1/2  
07/04/23</name><identifier><ID>XS0950055359</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDat
e><table3><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>112.1</price><volume>112100</volume><tradeTime>2019-11-29T1
4:02:50.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
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tradingMode><tradingPlatform>1</tradingPlatform><refPx>112.2394</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>EDF 5  1/8  
09/22/50</name><identifier><ID>FR0010945436</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AES 4.35 
04/15/29</name><identifier><ID>USU2605PAE61</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CCAMA 6  3/8  
PERP</name><identifier><ID>FR0011896513</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><
numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numO
rdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-14+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DM
MNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table3><row><startTi
me>2019-12-03T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>11
6.95</price><volume>116950</volume><tradeTime>2019-12-03T11:39:34.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>2</tradingPlatform><refPx>117.28305</refPx></row></table3><table4><row><s
impleAvgPx>116.9</simpleAvgPx><avgPx>116.9</avgPx></row></table4><table6><row><n
umOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>233800</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedVolume
>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
><meanTimeAcceptToExecSecs>0.882</meanTimeAcceptToExecSecs><medianTimeAcceptToEx
ecSecs>0.882</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.5</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21.5</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRe
questToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:
00</tradeDate><table3><row><startTime>2019-12-19T09:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>119.35</price><volume>477400</volume><tradeTime
>2019-12-19T10:48:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>119.14125</r
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efPx></row><row><startTime>2019-12-19T11:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>119.65</price><volume>717900</volume><tradeTime>2019-12-19
T13:22:09.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>119.15555</refPx></row>
<row><startTime>2019-12-19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>119.65</price><volume>1076850</volume><tradeTime>2019-12-19T15:18:47.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>119.14925</refPx></row></table3><
table4><row><simpleAvgPx>119.48</simpleAvgPx><avgPx>119.564</avgPx><highPx>119.6
5</highPx><lowPx>119.2</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRf
q><numExecTrades>5</numExecTrades><totalValue>2989100</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>500000</medianFilledVolume><medianOrderedVolume>500000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToE
xecSecs>0.8325</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.8315</med
ianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>66.5</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>21.5</medianTimeRequestToQuoteSecs></row></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</trade
Date><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row>
</table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></t
radeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CIELB
Z 3  3/4  
11/16/22</name><identifier><ID>USP28611AA29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CIELBZ 3  3/4  
11/16/22</name><identifier><ID>USU1714UAA35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ABIBB 2  5/8  
01/17/23</name><identifier><ID>US035242AA44</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>700000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>BPLN 2  3/4  
05/10/23</name><identifier><ID>US05565QCD88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BLL 4 
11/15/23</name><identifier><ID>US058498AS54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>GE 3  3/8  
03/11/24</name><identifier><ID>US369604BG75</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>GS 3  5/8  
01/22/23</name><identifier><ID>US38141GRD87</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>STT Float 
06/15/47</name><identifier><ID>US857477AY98</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table3><row><startTime>2019-10-24T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>84.59999999999999</price><volume>211500</volume><tradeTime>
2019-10-24T13:28:33.000000+00:00</tradeTime><refPx>85.11225899999999</refPx></ro
w></table3><table4><row><simpleAvgPx>84.65000000000001</simpleAvgPx><avgPx>84.65
000000000001</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExec
Trades>2</numExecTrades><totalValue>423250</totalValue><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolu
me>250000</medianFilledVolume><medianOrderedVolume>250000</medianOrderedVolume><
DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTable
s></instrumentRtsTables><instrumentRtsTables><table2><name>EQNR 2.65 
01/15/24</name><identifier><ID>US85771PAK84</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DAIGR 2  3/4  
12/04/20</name><identifier><ID>XS1076016432</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-04+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>T 3  3/8  
03/15/34</name><identifier><ID>XS1076018305</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table4><row><simpleAvgPx>123.55</simpleAvgPx><avgPx>123.58125</avgPx></row></
table4><table6><row><numOrdRfq>3</numOrdRfq><numExecTrades>2</numExecTrades><tot
alValue>19773000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>8000000</medianFilledVo
lume><medianOrderedVolume>7000000</medianOrderedVolume><DMMNumber>0</DMMNumber><
/row></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>19.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19.5</medi
anTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>IAGLN 0  1/2  
07/04/23</name><identifier><ID>XS2020580945</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>LDOIM 5  1/4  
01/21/22</name><identifier><ID>XS0458887030</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>356500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BPCEGP 4.9 
11/02/19</name><identifier><ID>FR0010525691</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBZXXN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table3><row><startTime>2019-10-04T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.31</price><volume>15046</volume><tradeTime>2019-10-04T1
5:12:01.000000+00:00</tradeTime><refPx>100.335197</refPx></row></table3><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeAcceptToExecSecs>0.742</meanTimeAcceptToExecSecs><medianTimeAc
ceptToExecSecs>0.742</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>25<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>25</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T13:30:00.000000+00:
00</startTime><sizeRange>1</sizeRange><price>100.1292</price><volume>155200</vol
ume><tradeTime>2019-10-22T14:26:52.000000+00:00</tradeTime><refPx>100.128403</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>DB 7  1/8  
PERP</name><identifier><ID>XS1071551391</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>GBP<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>EMBRBZ 5.15 
06/15/22</name><identifier><ID>US29082AAA51</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ETISLT 2  3/4  
06/18/26</name><identifier><ID>XS1077882394</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AFFP 3  7/8  
06/18/21</name><identifier><ID>FR0011965177</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>2000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.73</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.73</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>39</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>39</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeD
ate><table3><row><startTime>2019-10-10T11:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>105.511</price><volume>211022</volume><tradeTime>2019-10-
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10T13:18:38.000000+00:00</tradeTime><refPx>105.6601</refPx></row></table3><table
6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.077</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.077</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-2
1+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.67</meanTimeAcce
ptToExecSecs><medianTimeAcceptToExecSecs>2.67</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10
-22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.514</pri
ce><volume>105514</volume><tradeTime>2019-10-22T12:25:19.000000+00:00</tradeTime
><refPx>105.5998</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptToE
xecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</
tradeDate><table3><row><startTime>2019-11-07T09:30:00.000000+00:00</startTime><s
izeRange>1</sizeRange><price>105.0666</price><volume>105066</volume><tradeTime>2
019-11-07T10:08:48.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.3506</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-11-08+00:00</tradeDate><table3><row><startTime>2019-11-08T0
9:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.195</price><v
olume>105195</volume><tradeTime>2019-11-08T10:58:10.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</trad
ingPlatform><refPx>105.3645</refPx></row></table3><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcce
ptToExecSecs>2.548</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.548</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuote
Secs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table
3><row><startTime>2019-11-18T15:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>105.2</price><volume>420800</volume><tradeTime>2019-11-18T16:01:30.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>105.37135</refPx></row></table3><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row><meanTimeAcceptToExecSecs>6.776</meanTimeAcceptToExecSecs><media
nTimeAcceptToExecSecs>6.776</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteS
ecs>30</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><m
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edianOrderedVolume>2250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>4.405</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>4.405</medianTimeAcceptToExecSecs><meanTimeRequestToQu
oteSecs>24</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>24</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.3</price><volume>315
900</volume><tradeTime>2019-11-20T10:09:25.000000+00:00</tradeTime><tradingSyste
m>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfo
rm><refPx>105.3072</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecS
ecs>6.017</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.017</medianTim
eAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>37</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><tabl
e3><row><startTime>2019-11-25T09:30:00.000000+00:00</startTime><sizeRange>1</siz
eRange><price>105.5</price><volume>1055000</volume><tradeTime>2019-11-25T10:54:1
2.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradin
gMode><tradingPlatform>2</tradingPlatform><refPx>105.36005</refPx></row></table3
><table4><row><simpleAvgPx>105.43</simpleAvgPx><avgPx>105.412981</avgPx><highPx>
105.5</highPx><lowPx>105.35</lowPx></row></table4><table6><row><numOrdRfq>6</num
OrdRfq><numExecTrades>5</numExecTrades><totalValue>21925900</totalValue><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianFilledVolume>2100000</medianFilledVolume><medianOrderedVolume>4250000</me
dianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeA
cceptToExecSecs>1.0332</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1</
medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27.833333</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>29.5</medianTimeRequestToQuoteSecs></
row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:0
0</tradeDate><table3><row><startTime>2019-11-27T15:30:00.000000+00:00</startTime
><sizeRange>1</sizeRange><price>105.31</price><volume>105310</volume><tradeTime>
2019-11-27T16:46:41.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tra
dingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>105.353</refP
x></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row><meanTimeAcceptToExecSecs>4.717</meanTimeAccep
tToExecSecs><medianTimeAcceptToExecSecs>4.717</medianTimeAcceptToExecSecs><meanT
imeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSec
s>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12
-04T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.15</pric
e><volume>105150</volume><tradeTime>2019-12-04T16:10:07.000000+00:00</tradeTime>
<tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</
tradingPlatform><refPx>105.33815</refPx></row></table3><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eAcceptToExecSecs>4.581</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.
581</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>18</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>18</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</t
radeDate><table3><row><startTime>2019-12-05T13:30:00.000000+00:00</startTime><si
zeRange>1</sizeRange><simpleAvgExecutedPx>105.21</simpleAvgExecutedPx><totalValu
e>105210</totalValue></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3
.144</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>3.144</medianTimeAcce
ptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table3><row
><startTime>2019-12-18T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>105.283</price><volume>105283</volume><tradeTime>2019-12-18T16:03:23.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>1</tradingPlatform><refPx>105.4105</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeAcceptToExecSecs>3.838</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>3.838</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
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</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-12-23+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>BKWSW 0  1/4  
07/29/27</name><identifier><ID>CH0487087295</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TURKEY 5  1/8  
05/18/20</name><identifier><ID>XS0503454166</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>RAILUA 8  1/4  
07/09/24</name><identifier><ID>XS1843433472</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>GAZPRU 3.389 
03/20/20</name><identifier><ID>XS0906946008</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BHARTI 5.35 
05/20/24</name><identifier><ID>USN1384FAB15</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PETBRA 5  7/8  
03/07/22</name><identifier><ID>XS0716979595</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BPCEGP 5.15 
07/21/24</name><identifier><ID>US05578UAB08</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>DB 6  1/4  
PERP</name><identifier><ID>XS1071551474</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-16+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00</tradeDate><table6><row>
<numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:
00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumb
er></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTable
s><tradeDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row
><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9>
<row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00
:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-12-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-27+0
0:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolum
e>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestTo
QuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>KO 2.45 
11/01/20</name><identifier><ID>US191216BG40</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>
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1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>CMBNSW 0 
07/09/26</name><identifier><ID>CH0486598227</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCZNDB</ID><IDType>CFI</IDType></classification><currency>
CHF</currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDat
e><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>104.285</price><volume>208570</volume><tradeTime>2019-11-04
T16:18:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.323502</refPx></row
></table3><table4><row><simpleAvgPx>104.27</simpleAvgPx><avgPx>104.27</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>417080</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFilled
Volume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-20+00:00</tradeDate><table3><row><startTime>2019-11-20T15:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.645</price><volume>
207290</volume><tradeTime>2019-11-20T16:47:34.000000+00:00</tradeTime><tradingSy
stem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPla
tform><refPx>103.6455</refPx></row></table3><table4><row><simpleAvgPx>103.66</si
mpleAvgPx><avgPx>103.66</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdR
fq><numExecTrades>2</numExecTrades><totalValue>414640</totalValue><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nFilledVolume>200000</medianFilledVolume><medianOrderedVolume>200000</medianOrde
redVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UNANA 4  
1/4  
02/10/21</name><identifier><ID>US904764AM94</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>1500000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></inst
rumentRtsTables><instrumentRtsTables><table2><name>DT 1  3/8  
07/05/34</name><identifier><ID>XS2024716099</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-26+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.544</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.544</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>52</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>52</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>DT 0  1/2  
07/05/27</name><identifier><ID>XS2024715794</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>129500</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>UBII
M 1.6 
11/09/21</name><identifier><ID>IT0005347312</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>102.01</price><volume>10201</volume><tradeTime>2019-10-02T1
5:48:54.000000+00:00</tradeTime><refPx>102.1054</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
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numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000</medianOrderedVolu
me><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><table3><row><s
tartTime>2019-10-03T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>101.96</price><volume>20392</volume><tradeTime>2019-10-03T15:44:57.000000+00
:00</tradeTime><refPx>102.103897</refPx></row></table3><table4><row><simpleAvgPx
>102.08</simpleAvgPx><avgPx>102.058824</avgPx></row></table4><table6><row><numOr
dRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>34700</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>17000</medianFilledVolume><medianOrderedVolume>17000
</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeD
ate><table3><row><startTime>2019-10-08T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>101.98</price><volume>5099</volume><tradeTime>2019-10-08T
15:47:00.000000+00:00</tradeTime><refPx>102.086197</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>5000</medianOrderedVo
lume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><table3><row>
<startTime>2019-10-16T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>101.81</price><volume>1018</volume><tradeTime>2019-10-16T15:39:25.000000+0
0:00</tradeTime><refPx>102.654099</refPx></row></table3><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>1000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table3><row><startTime>2019-1
0-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.8</pric
e><volume>2036</volume><tradeTime>2019-10-17T15:49:49.000000+00:00</tradeTime><r
efPx>102.682602</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>2000</medianOrderedVolume><DMMNumber>0</DMMNumber></row>
</table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-23+00:00</tradeDate><table3><row><startTime>2019-10-23T15:30:00.0000
00+00:00</startTime><sizeRange>1</sizeRange><price>101.73948</price><volume>1566
78</volume><tradeTime>2019-10-23T15:46:40.000000+00:00</tradeTime><refPx>102.714
699</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOr
deredVolume>154000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-30+00:00</tradeDate><table3><row><startTime>2019-10-30T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>101.67</price><volume>13217</volume><tr
adeTime>2019-10-30T16:48:53.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.6
42097</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNum
ber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><table3><row><startTime>2
019-10-31T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.67
</price><volume>17283</volume><tradeTime>2019-10-31T16:45:04.000000+00:00</trade
Time><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatfor
m>1</tradingPlatform><refPx>102.618896</refPx></row></table3><table6><row><numOr
dRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfq
Modify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tr
adeDate><table3><row><startTime>2019-11-19T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>101.98</price><volume>2039</volume><tradeTime>2019-11
-19T16:41:27.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.461304</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-12-04+00:00</tradeDate><table3><row><startTime>2019-12-04T15:30
:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.89</price><volume
>9170</volume><tradeTime>2019-12-04T16:38:38.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlat
form><refPx>102.352203</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
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ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDate><table3>
<row><startTime>2019-12-06T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>101.8</price><volume>40720</volume><tradeTime>2019-12-06T16:37:59.000
000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode
><tradingPlatform>1</tradingPlatform><refPx>102.290398</refPx></row></table3><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-12-09+00:00</tradeDate><table3><row><startTime>2019-12-09T15:30:00.000000+00:00
</startTime><sizeRange>1</sizeRange><price>101.84</price><volume>6110</volume><t
radeTime>2019-12-09T16:34:47.000000+00:00</tradeTime><tradingSystem>H</tradingSy
stem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.
302299</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table3><row><startTime>
2019-12-10T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9
45714</price><volume>7136</volume><tradeTime>2019-12-10T16:37:14.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>1</tradingPlatform><refPx>102.374001</refPx></row></table3><table6><row><n
umOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-11+00:00
</tradeDate><table3><row><startTime>2019-12-11T15:30:00.000000+00:00</startTime>
<sizeRange>1</sizeRange><price>101.96</price><volume>152940</volume><tradeTime>2
019-12-11T16:35:39.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><trad
ingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.344101</re
fPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-12+00:00</tradeDate><table3><row><startTime>2019-12-12
T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.881495</pri
ce><volume>109013</volume><tradeTime>2019-12-12T16:42:50.000000+00:00</tradeTime
><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1<
/tradingPlatform><refPx>102.368103</refPx></row></table3><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeD
ate><table3><row><startTime>2019-12-13T15:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>101.9</price><volume>10190</volume><tradeTime>2019-12-13T
16:35:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.332603</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-16+00:00</tradeDate><table3><row><startTime>2019-12-16T15:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</price><volume>1120
9</volume><tradeTime>2019-12-16T16:43:37.000000+00:00</tradeTime><tradingSystem>
H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform
><refPx>102.327309</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><n
umOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqM
odify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table3><row
><startTime>2019-12-17T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange>
<price>101.98</price><volume>10198</volume><tradeTime>2019-12-17T16:44:35.000000
+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><t
radingPlatform>1</tradingPlatform><refPx>102.398903</refPx></row></table3><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-19+00:00</tradeDate><table3><row><startTime>2019-12-19T15:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>101.9</price><volume>101900</volume><tra
deTime>2019-12-19T16:34:42.000000+00:00</tradeTime><tradingSystem>H</tradingSyst
em><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.39
6301</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumb
er>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>20
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19-12-20T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.9</
price><volume>28532</volume><tradeTime>2019-12-20T16:44:13.000000+00:00</tradeTi
me><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>
1</tradingPlatform><refPx>102.390297</refPx></row></table3><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</trad
eDate><table3><row><startTime>2019-12-23T15:30:00.000000+00:00</startTime><sizeR
ange>1</sizeRange><price>101.87</price><volume>101870</volume><tradeTime>2019-12
-23T16:35:58.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMod
e>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>102.378502</refPx></
row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTabl
es><instrumentRtsTables><table2><name>ARNDTN 1.45 
07/09/28</name><identifier><ID>XS2023873149</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>WFC 
Float 
PERP</name><identifier><ID>US949746PM79</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DSMXMS</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>BANBRA 5  7/8  
01/26/22</name><identifier><ID>USG07402DN01</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BGBKKK 5.7492 
PERP</name><identifier><ID>XS2019231823</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRts
Tables><instrumentRtsTables><table2><name>PAMPAR 9  1/8  
04/15/29</name><identifier><ID>USP7464EAB22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CMZB 7 
PERP</name><identifier><ID>XS2024502960</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFQPB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
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tsTables><table2><name>PEMEX 6  5/8  
06/15/35</name><identifier><ID>US706451BG56</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>PEMEX 3  1/2  
01/30/23</name><identifier><ID>US71654QBG64</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>PEMEX 4  7/8  
01/18/24</name><identifier><ID>US71654QBH48</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VEDLN 8  1/4  
06/07/21</name><identifier><ID>USG9328DAG54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>EKO
SEM 7  1/2  
08/01/24</name><identifier><ID>DE000A2YNR08</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table3><row><startTime>2019-10-01T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>100.175</price><volume>300525</volume><tradeTime>2019-10-01
T11:44:04.000000+00:00</tradeTime><refPx>99.713959</refPx></row></table3><table6
><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>197500</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuo
teSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTime
RequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-26+00:00</tradeDate><table3><row><startTime>2019-11-26T11:30:00.00
0000+00:00</startTime><sizeRange>1</sizeRange><price>100.6</price><volume>130780
</volume><tradeTime>2019-11-26T12:51:15.000000+00:00</tradeTime><tradingSystem>H
</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform>
<refPx>100.208702</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSe
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cs>0.187</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.187</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-0
4+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-09+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>40000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeReq
uestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</m
edianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianOrderedVolume>312500</medianOrderedVolume><DMMNumber>0</DMMNumber
></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-12+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDa
te>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T13:30:00.00000
0+00:00</startTime><sizeRange>1</sizeRange><price>100.675</price><volume>201350<
/volume><tradeTime>2019-12-19T14:02:51.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><
refPx>100.149399</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><num
OrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMod
ify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSec
s>6.024</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.024</medianTimeA
cceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><media
nTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AALLN 3  
1/2  
03/28/22</name><identifier><ID>XS0764637194</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>
2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>CS 6  1/4  
PERP</name><identifier><ID>XS1076957700</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-04+00:00</tradeDate><t
able3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTime><sizeRange>1</
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sizeRange><price>107.1</price><volume>447678</volume><tradeTime>2019-11-04T16:17
:52.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</trad
ingMode><tradingPlatform>2</tradingPlatform><refPx>107.3229</refPx></row></table
3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeAcceptToExecSecs>0.6929999999999999</meanTimeAcceptT
oExecSecs><medianTimeAcceptToExecSecs>0.6929999999999999</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>58</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>58</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTabl
es></instrumentRtsTables><instrumentRtsTables><table2><name>ACGB 2  3/4  
04/21/24</name><identifier><ID>AU3TB0000143</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFR</ID><IDType>CFI</IDType></classification><currency>
AUD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDat
e><table3><row><startTime>2019-11-25T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>108.2</price><volume>7574</volume><tradeTime>2019-11-25T13:
16:01.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>108.4795</refPx></row></tab
le3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeAcceptToExecSecs>0.57</meanTimeAcceptToExecSecs><m
edianTimeAcceptToExecSecs>0.57</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>23</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>23</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><
instrumentRtsTables><table2><name>RYAID 1  7/8  
06/17/21</name><identifier><ID>XS1077584024</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDat
e><table3><row><startTime>2019-10-16T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.2</price><volume>309600</volume><tradeTime>2019-10-16T1
3:58:32.000000+00:00</tradeTime><refPx>103.12495</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.361</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.361</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>37</
meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>37</medianTimeRequestTo
QuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ENELIM 5  5/8  
08/14/24</name><identifier><ID>XS0452188054</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ARGENT 3  3/4  
12/31/38</name><identifier><ID>US040114GK09</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-13+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>70000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-
14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>3</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row><
/table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tr
adeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdR
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fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></r
ow></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<medianOrderedVolume>13000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq
>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>250000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate>
<table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>405000</median
OrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</tradeDate><tab
le6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-26+00:00</tradeDate><table6
><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>470000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDate
RtsTables><tradeDateRtsTables><tradeDate>2019-12-27+00:00</tradeDate><table6><ro
w><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>76500</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles></instrumentRtsTables><instrumentRtsTables><table2><name>GARAN 5  1/4  
09/13/22</name><identifier><ID>USM8931TAF68</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBIIM 4  3/8  
07/12/29</name><identifier><ID>XS2026295126</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FERROV 1  1/8  
07/09/26</name><identifier><ID>XS2026171079</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table4><row><simpleAvgPx>103.33</simpleAvgPx><avgPx>103.33</avgPx></row></tab
le4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalV
alue>8266400</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>4000000</medianFilledVolume
><medianOrderedVolume>4000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>41.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>41.5</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-13+00:00</tradeDate><table3><row><startTime>2019-11-13T13:30:00.
000000+00:00</startTime><sizeRange>1</sizeRange><price>102.6</price><volume>5130
00</volume><tradeTime>2019-11-13T14:37:10.000000+00:00</tradeTime><tradingSystem
>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatfor
m><refPx>102.6811</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table3><row>
<startTime>2019-11-18T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
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price>102.5</price><volume>102500</volume><tradeTime>2019-11-18T10:44:10.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>1</tradingPlatform><refPx>102.6061</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>2.474</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>2.474</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</m
eanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQu
oteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRts
Tables><table2><name>QD 1 
07/01/26</name><identifier><ID>USG7314VAA82</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FWDGRP 5  3/4  
07/09/24</name><identifier><ID>XS2022434364</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALVGR 5  3/4  
07/08/41</name><identifier><ID>DE000A1GNAH1</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVGGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table3><row><startTime>2019-10-02T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>110.06</price><volume>1760960</volume><tradeTime>2019-10-02
T14:36:13.000000+00:00</tradeTime><refPx>110.04445</refPx></row></table3><table6
><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1600000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>0.491</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.491</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>4</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>4</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ILMN 0 
1/2  
06/15/21</name><identifier><ID>US452327AH26</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DCFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table3><row><startTime>2019-12-04T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>135.925</price><volume>373793</volume><tradeTime>2019-12-04
T17:25:56.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>1</tradingPlatform><refPx>136.772507</refPx></row
></table3><table4><row><simpleAvgPx>135.94</simpleAvgPx><avgPx>135.94</avgPx></r
ow></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades
><totalValue>747670</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>275000</medianFilled
Volume><medianOrderedVolume>275000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>USIMIT 5  3/4  
PERP</name><identifier><ID>XS1078235733</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-11-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>RWILN 3 
07/19/24</name><identifier><ID>XS2022227222</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ATCNA 7  1/4  
05/15/22</name><identifier><ID>XS1061642317</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ODBR 7  1/8  
06/26/42</name><identifier><ID>USG6710EAL41</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>SAMM
IN 5  3/4  
10/24/23</name><identifier><ID>USP84050AB29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CSTM 4  5/8  
05/15/21</name><identifier><ID>XS1064882316</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table
3><row><startTime>2019-12-13T09:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>100.1</price><volume>100100</volume><tradeTime>2019-12-13T11:28:56.
000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingM
ode><tradingPlatform>2</tradingPlatform><refPx>100.6175</refPx></row><row><start
Time>2019-12-13T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
100.25</price><volume>100250</volume><tradeTime>2019-12-13T11:37:31.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>100.6175</refPx></row></table3><table4><row><
simpleAvgPx>100.175</simpleAvgPx><avgPx>100.175</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>200350</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>100000</medianFilledVolume><medianOrderedV
olume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.6929999999999999</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0.6929999999999999</medianTimeAcceptToExecSecs><meanTim
eRequestToQuoteSecs>22.5005</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>22.5005</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table3><row><startTi
me>2019-12-23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
0.2</price><volume>400800</volume><tradeTime>2019-12-23T10:38:09.000000+00:00</t
radeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPla
tform>2</tradingPlatform><refPx>100.58215</refPx></row></table3><table4><row><si
mpleAvgPx>100.225</simpleAvgPx><avgPx>100.225</avgPx></row></table4><table6><row
><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>801800</tot
alValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianFilledVolume>400000</medianFilledVolume><medianOrderedVol
ume>400000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row><meanTimeAcceptToExecSecs>0.659</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0.659</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>19</mean
TimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>19</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTa
bles><table2><name>S 6 
11/15/22</name><identifier><ID>US852061AS99</ID><IDType>ISIN</IDType></identifie
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r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TOTAL 2.218 
07/12/21</name><identifier><ID>US89153VAR06</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
5</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>50000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>LAMON Float 
PERP</name><identifier><ID>FR0010397885</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBVXXB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00</tradeDate><table3><r
ow><startTime>2019-11-22T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><price>95.75</price><volume>478750</volume><tradeTime>2019-11-22T11:25:46.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>2</tradingPlatform><refPx>96.450699</refPx></row><row><startTim
e>2019-11-22T11:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>96.
5</price><volume>482500</volume><tradeTime>2019-11-22T12:23:51.000000+00:00</tra
deTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatf
orm>2</tradingPlatform><refPx>96.450699</refPx></row></table3><table4><row><simp
leAvgPx>96.125</simpleAvgPx><avgPx>96.125</avgPx></row></table4><table6><row><nu
mOrdRfq>4</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>961250</totalVa
lue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><medianFilledVolume>500000</medianFilledVolume><medianOrderedVolume>
500000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>0.771</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>0.771</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>28.25</meanT
imeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.5</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-03+00:00</tradeDate><table3><row><startTime>2019-12-03T15:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>95.55</price><volume>859950</volume><tr
adeTime>2019-12-03T16:58:00.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>96.79
7493</refPx></row></table3><table4><row><simpleAvgPx>95.575</simpleAvgPx><avgPx>
95.575</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades
>2</numExecTrades><totalValue>1720350</totalValue><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>90
0000</medianFilledVolume><medianOrderedVolume>900000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.831</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.831</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>30</meanTimeRequestToQuoteSecs><medianTimeRequ
estToQuoteSecs>30</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3><row><sta
rtTime>2019-12-05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
e>95.7</price><volume>287100</volume><tradeTime>2019-12-05T15:14:41.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>2</tradingPlatform><refPx>96.800049</refPx></row></table3><table4><row>
<simpleAvgPx>95.84999999999999</simpleAvgPx><avgPx>95.84999999999999</avgPx></ro
w></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades>
<totalValue>575100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</medianFilledV
olume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber><
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/row></table6><table9><row><meanTimeAcceptToExecSecs>0.819</meanTimeAcceptToExec
Secs><medianTimeAcceptToExecSecs>0.819</medianTimeAcceptToExecSecs><meanTimeRequ
estToQuoteSecs>36.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>36
.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>GAZPRU 3.6 
02/26/21</name><identifier><ID>XS1038646078</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>ARGENT 3.38 
12/31/38</name><identifier><ID>XS0501195993</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNAR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>15000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>NDB 6  1/4  
04/10/24</name><identifier><ID>XS1055787680</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFB</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TOTAL 2.434 
01/10/25</name><identifier><ID>US89153VAS88</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>
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1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>TELEFO 4.71 
01/20/20</name><identifier><ID>XS0842214818</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.567999
9999999999</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5679999999999
999</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>44</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>44</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2
><name>CHOHIN 5.7 
PERP</name><identifier><ID>XS2020061326</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFXQR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>OTPHB 2  7/8  
07/15/29</name><identifier><ID>XS2022388586</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-31+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TEVA 2.95 
12/18/22</name><identifier><ID>US88165FAG72</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BBDBCN 6 
10/15/22</name><identifier><ID>US097751BJ96</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AAPL 3.45 
05/06/24</name><identifier><ID>US037833AS94</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>STX 4  3/4  
01/01/25</name><identifier><ID>US81180WAL54</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
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e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><t
radeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq
>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>BOIIN 6  1/4  
02/16/21</name><identifier><ID>XS0592238876</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>CSNABZ 7 
PERP</name><identifier><ID>USG2585XAA75</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFGFR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>EDF 5  1/4  
PERP</name><identifier><ID>USF2893TAF33</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFUPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-03+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-04+00:00</tradeDate><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-10-15+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16
+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>
0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVol
ume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><
row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:
00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-18+00:00</
tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1500
00</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-22+00:00</trad
eDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</
medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
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eAcceptToExecSecs>0.202</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.
202</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestT
oQuoteSecs><medianTimeRequestToQuoteSecs>32</medianTimeRequestToQuoteSecs></row>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</t
radeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></ta
ble9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</trade
Date><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqC
ancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</m
edianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9
></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
OrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-
10-30T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.35</pr
ice><volume>103350</volume><tradeTime>2019-10-30T15:41:13.000000+00:00</tradeTim
e><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2
</tradingPlatform><refPx>103.6023</refPx></row></table3><table6><row><numOrdRfq>
3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.598</meanT
imeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.598</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>41</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>41</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdR
fq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-05+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>600000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-11+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>250000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:0
0</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumbe
r></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables
><tradeDate>2019-11-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row>
<numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><num
OrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>175000</medianOrderedVolume
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><num
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OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrd
Rfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-26+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdered
Volume>150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>350000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><r
ow/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:0
0</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</nu
mOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1
00000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/>
</table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+00:00</t
radeDate><table6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>10000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSe
cs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-12-12+00:00</tradeDate><table6><row><numOrdRfq>2</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><medianOrderedVolume>150000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestTo
QuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tra
deDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000<
/medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTi
meRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDate><tabl
e6><row><numOrdRfq>4</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrder
edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQ
uoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTi
meRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/
></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-24+00:00</
tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOr
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dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber><
/row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-27+00:00</tradeDate><table6><row><numOrdRfq>4</numOrdRfq><numOr
dRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModif
y><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><t
able6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-31+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>100000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ARNDTN 2  
7/8  
PERP</name><identifier><ID>XS2027946610</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFOQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-18+00:00</tradeDate><t
able3><row><startTime>2019-10-18T15:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>101.325</price><volume>202650</volume><tradeTime>2019-10-18T15:
42:34.000000+00:00</tradeTime><refPx>101.3319</refPx></row></table3><table4><row
><simpleAvgPx>101.33</simpleAvgPx><avgPx>101.33</avgPx></row></table4><table6><r
ow><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>405320</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>200000</medianFilledVolume><medianOrderedV
olume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>0.3785</meanTimeAcceptToExecSecs><medianTimeAcce
ptToExecSecs>0.3785</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>57.5
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>57.5</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VTB 6.551 
10/13/20</name><identifier><ID>XS0548633659</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>PRUFIN 5  1/4  
PERP</name><identifier><ID>XS0873630742</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFJPR</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>VTB 6.95 
10/17/22</name><identifier><ID>XS0842078536</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>OIBRBZ 5  1/2  
10/23/20</name><identifier><ID>USP9037HAL70</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RY 2.55 
07/16/24</name><identifier><ID>US78013XZU52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table3><row><startTime>2019-11-12T15:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.2</price><volume>101200</volume><tradeTime>2019-11-12T1
5:35:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.0262</refPx></row></t
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able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.72</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>0.72</medianTimeAcceptToExecSecs><meanTimeRequestToQ
uoteSecs>44</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>44</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-12-18+00:00</tradeDate><table3><row><startTime>2019-12-18T13:30:0
0.000000+00:00</startTime><sizeRange>1</sizeRange><price>101.42</price><volume>2
02840</volume><tradeTime>2019-12-18T14:36:32.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>101.27875</refPx></row></table3><table6><row><numOrdRfq>2</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumbe
r></row></table6><table9><row><meanTimeAcceptToExecSecs>0.538</meanTimeAcceptToE
xecSecs><medianTimeAcceptToExecSecs>0.538</medianTimeAcceptToExecSecs><meanTimeR
equestToQuoteSecs>28.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs
>28.5</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instru
mentRtsTables><instrumentRtsTables><table2><name>MQGAU 6 
01/14/20</name><identifier><ID>US55608KAB17</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-31+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>AXASA 5  1/2  
PERP</name><identifier><ID>XS0876682666</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>400000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
0-29+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-01+00:00</tradeDate><table6><row><numOrdRfq>3</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><table6>
<row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw
><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tab
le9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRe
questToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00<
/tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
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rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>225
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-12-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></
instrumentRtsTables><instrumentRtsTables><table2><name>LLOYDS 9  3/8  
05/15/21</name><identifier><ID>XS0066120915</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQFB</ID><IDType>CFI</IDType></classification><currency>
GBP</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>BFCM 4  1/8  
07/20/20</name><identifier><ID>XS0526612188</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>103.1</price><volume>103100</volume><tradeTime>2019-10-28T1
5:06:38.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>103.2204</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><me
dianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSe
cs>1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1</medianTimeRequ
estToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>COFP 5.976 
05/26/21</name><identifier><ID>FR0011052661</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table
6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>350000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQu
oteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTim
eRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tra
deDate>2019-10-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>
0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-10-23+00:00</tradeDate><table3><row><startTime>2019-10-23T09:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>105.7</price><volume>1057000</volu
me><tradeTime>2019-10-23T10:24:24.000000+00:00</tradeTime><refPx>105.7983</refPx
></row></table3><table4><row><simpleAvgPx>105.325</simpleAvgPx><avgPx>105.2</avg
Px></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>2</numExec
Trades><totalValue>3156000</totalValue><numOrdRfqCancelWithdraw>1</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>1500000</medi
anFilledVolume><medianOrderedVolume>600000</medianOrderedVolume><DMMNumber>0</DM
MNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>7</meanTimeReque
stToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-29+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
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rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>1.001</meanTimeAcceptToExe
cSecs><medianTimeAcceptToExecSecs>1.001</medianTimeAcceptToExecSecs><meanTimeReq
uestToQuoteSecs>30</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>30<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-10-30+00:00</tradeDate><table3><row><startTime>2019-10-30T
13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>103.17</price><v
olume>206340</volume><tradeTime>2019-10-30T15:04:12.000000+00:00</tradeTime><tra
dingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</trad
ingPlatform><refPx>103.30385</refPx></row></table3><table6><row><numOrdRfq>2</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</D
MMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>47</meanTimeReq
uestToQuoteSecs><medianTimeRequestToQuoteSecs>47</medianTimeRequestToQuoteSecs><
/row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-04+00:
00</tradeDate><table3><row><startTime>2019-11-04T15:30:00.000000+00:00</startTim
e><sizeRange>1</sizeRange><price>103.05</price><volume>309150</volume><tradeTime
>2019-11-04T15:49:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tr
adingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>103.06505</r
efPx></row></table3><table4><row><simpleAvgPx>103.025</simpleAvgPx><avgPx>103.02
5</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</n
umExecTrades><totalValue>618150</totalValue><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>300000</
medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0
</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDat
eRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</num
OrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</n
umOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequ
estToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</me
dianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTabl
es><tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><
numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfq
Modify><medianOrderedVolume>500000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDa
te><table3><row><startTime>2019-11-14T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>105.14</price><volume>105140</volume><tradeTime>2019-11-14
T13:54:43.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>104.78115</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tr
adeDate>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs
>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReques
tToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>
2019-11-22+00:00</tradeDate><table3><row><startTime>2019-11-22T11:30:00.000000+0
0:00</startTime><sizeRange>1</sizeRange><price>104.6</price><volume>313800</volu
me><tradeTime>2019-11-22T12:46:43.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx
>104.5355</refPx></row></table3><table4><row><simpleAvgPx>104.61</simpleAvgPx><a
vgPx>104.61</avgPx></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecT
rades>2</numExecTrades><totalValue>627660</totalValue><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolum
e>300000</medianFilledVolume><medianOrderedVolume>300000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.31
5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.315</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>19.5</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>19.5</medianTimeRequestToQuoteSecs></row></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReq
uestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table3><row><sta
rtTime>2019-12-02T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pric
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e>104.86</price><volume>104860</volume><tradeTime>2019-12-02T15:16:51.000000+00:
00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradi
ngPlatform>1</tradingPlatform><refPx>105.07375</refPx></row></table3><table6><ro
w><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><n
umOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9
><row><meanTimeAcceptToExecSecs>3.216</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>3.216</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</mea
nTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-06+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>2.712</meanTimeA
cceptToExecSecs><medianTimeAcceptToExecSecs>2.712</medianTimeAcceptToExecSecs><m
eanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuot
eSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-12-09+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeR
equestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0<
/medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-12-19+00:00</tradeDate><table3><row><startTime>2019-12-19T09:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>105.058</price><volume>3
15174</volume><tradeTime>2019-12-19T09:34:21.000000+00:00</tradeTime><tradingSys
tem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlat
form><refPx>105.19385</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table3><
row><startTime>2019-12-20T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRan
ge><price>105.43</price><volume>105430</volume><tradeTime>2019-12-20T10:52:53.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>1</tradingPlatform><refPx>105.1811</refPx></row></table3><tab
le6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWith
draw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeAcceptToExecSecs>7.36</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>7.36</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>PEMEX 5  1/2  
02/24/25</name><identifier><ID>XS0213101073</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>SIBNEF 4  3/8  
09/19/22</name><identifier><ID>XS0830192711</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
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elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>ICICI 7 
11/23/20</name><identifier><ID>XS0561859926</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>ALVGR 5  1/2  
PERP</name><identifier><ID>XS0857872500</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTFUPB</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-22+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-26+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-29+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianO
rderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6>
<table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateR
tsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6><row
><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><nu
mOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolum
e><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTa
bles><tradeDateRtsTables><tradeDate>2019-12-03+00:00</tradeDate><table6><row><nu
mOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrd
RfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00<
/tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><
name>MOBTEL 5 
05/30/23</name><identifier><ID>XS0921331509</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UBS 7  5/8  
08/17/22</name><identifier><ID>US90261AAB89</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>JPM Float 
PERP</name><identifier><ID>US48127FAA12</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DSXXXX</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>IRISH 5 
10/18/20</name><identifier><ID>IE00B60Z6194</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>105.35</price><volume>84280</volume><tradeTime>2019-10-28T1
5:04:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>2</tradingPlatform><refPx>105.4387</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.515</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.515</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>1.001</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>1.001
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentR
tsTables><instrumentRtsTables><table2><name>GAZPRU 3.85 
02/06/20</name><identifier><ID>XS0885733153</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>1000000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrument
RtsTables><table2><name>DBR 0 
08/15/29</name><identifier><ID>DE0001102473</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFTFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table4><row><simpleAvgPx>104.875</simpleAvgPx><avgPx>104.875</avgPx></row></t
able4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><tota
lValue>20975000</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>10000000</medianFilledVo
lume><medianOrderedVolume>10000000</medianOrderedVolume><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeAcceptToExecSecs>0.5</meanTimeAcceptToExecS
ecs><medianTimeAcceptToExecSecs>0.5</medianTimeAcceptToExecSecs><meanTimeRequest
ToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>22</med
ianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTab
les><instrumentRtsTables><table2><name>SKGID 4  1/8  
01/30/20</name><identifier><ID>XS0880132989</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>VIPRJS 6  1/4  
07/17/22</name><identifier><ID>XS2027359756</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDat
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e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BATELC 4  1/4  
05/01/20</name><identifier><ID>XS0927183441</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BANSAF 6  3/4  
01/27/21</name><identifier><ID>USP1507FAA32</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MU 4.663 
02/15/30</name><identifier><ID>US595112BQ52</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MU 4.185 
02/15/27</name><identifier><ID>US595112BP79</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>BATSLN 3  1/4  
06/07/22</name><identifier><ID>USG08820BX29</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TSCOLN 2  1/2  
07/01/24</name><identifier><ID>XS1082971588</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-11+00:00</tradeDate><table3><row><startTime>2019-12-11T09:30:00.000000+
00:00</startTime><sizeRange>1</sizeRange><price>108.96</price><volume>435840</vo
lume><tradeTime>2019-12-11T09:44:34.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>108.80645</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdR
fqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify>
<DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.
722</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.722</medianTimeAccep
tToExecSecs><meanTimeRequestToQuoteSecs>22</meanTimeRequestToQuoteSecs><medianTi
meRequestToQuoteSecs>22</medianTimeRequestToQuoteSecs></row></table9></tradeDate
RtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>CNPFP 6 
09/14/40</name><identifier><ID>FR0010941484</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVXXB</ID><IDType>CFI</IDType></classification><currency>
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EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>ORANOF 3
 1/2  
03/22/21</name><identifier><ID>FR0010941690</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table3><row><
startTime>2019-10-24T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><p
rice>104.68</price><volume>1046800</volume><tradeTime>2019-10-24T15:02:37.000000
+00:00</tradeTime><refPx>104.70665</refPx></row></table3><table6><row><numOrdRfq
>3</numOrdRfq><numOrdRfqCancelWithdraw>2</numOrdRfqCancelWithdraw><numOrdRfqModi
fy>0</numOrdRfqModify><medianOrderedVolume>1000000</medianOrderedVolume><DMMNumb
er>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.09</mean
TimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.09</medianTimeAcceptToExecSec
s><meanTimeRequestToQuoteSecs>68</meanTimeRequestToQuoteSecs><medianTimeRequestT
oQuoteSecs>68</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables>
<tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDate><table3><row><startTi
me>2019-10-28T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>10
4.62</price><volume>1046200</volume><tradeTime>2019-10-28T09:43:11.000000+00:00<
/tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingP
latform>2</tradingPlatform><refPx>104.6138</refPx></row></table3><table4><row><s
impleAvgPx>104.675</simpleAvgPx><avgPx>104.675</avgPx></row></table4><table6><ro
w><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>2093500</t
otalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><medianFilledVolume>1000000</medianFilledVolume><medianOrdered
Volume>1000000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0.353</meanTimeAcceptToExecSecs><medianTimeAcc
eptToExecSecs>0.353</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>8.5<
/meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>8.5</medianTimeRequest
ToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2
019-11-15+00:00</tradeDate><table3><row><startTime>2019-11-15T15:30:00.000000+00
:00</startTime><sizeRange>1</sizeRange><price>104.51</price><volume>574805</volu
me><tradeTime>2019-11-15T15:58:05.000000+00:00</tradeTime><tradingSystem>H</trad
ingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx
>104.46435</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>1.77
2</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.772</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeR
equestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsT
ables><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table3><row><s
tartTime>2019-12-13T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><pr
ice>104.4</price><volume>522000</volume><tradeTime>2019-12-13T10:05:04.000000+00
:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trad
ingPlatform>2</tradingPlatform><refPx>104.21735</refPx></row></table3><table6><r
ow><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>275000</medianOrderedVol
ume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteS
ecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeReq
uestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instr
umentRtsTables><table2><name>PERTIJ 6.45 
05/30/44</name><identifier><ID>US69370RAA59</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-22+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
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elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BHARTI 3  3/8  
05/20/21</name><identifier><ID>XS1028954953</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>500000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>0.512</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.512
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>57</meanTimeRequestToQu
oteSecs><medianTimeRequestToQuoteSecs>57</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><n
ame>FRTR 1.85 
07/25/27</name><identifier><ID>FR0011008705</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DNFTFN</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>1</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>SBERRU 3.3524 
11/15/19</name><identifier><ID>XS1082459568</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DAFSFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-24+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FINBAN 5  7/8  
PERP</name><identifier><ID>XS2029623191</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-21+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-11+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumen
tRtsTables><instrumentRtsTables><table2><name>ETEGA 8  1/4  
07/18/29</name><identifier><ID>XS2028846363</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFOGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>REYNOL 5  3/4  
10/15/20</name><identifier><ID>US761735AP42</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
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entRtsTables><table2><name>SPN 7  1/8  
12/15/21</name><identifier><ID>US78412FAP99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>UNITY 6  1/4  
01/15/29</name><identifier><ID>XS0982713330</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVSBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>AMXL
MM 6  3/8  
09/06/73</name><identifier><ID>XS0969341147</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFQFR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-21+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALVGR 5  5/8  
10/17/42</name><identifier><ID>DE000A1RE1Q3</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ALVGR 4  3/4  
PERP</name><identifier><ID>DE000A1YCQ29</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DTVUQB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able3><row><startTime>2019-10-16T11:30:00.000000+00:00</startTime><sizeRange>1</
sizeRange><price>116.1</price><volume>928800</volume><tradeTime>2019-10-16T13:29
:22.000000+00:00</tradeTime><refPx>115.8863</refPx></row><row><startTime>2019-10
-16T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><simpleAvgExecutedP
x>116.1</simpleAvgExecutedPx><totalValue>348300</totalValue></row></table3><tabl
e4><row><simpleAvgPx>116.1</simpleAvgPx><avgPx>116.1</avgPx></row></table4><tabl
e6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTrades><totalValue>1277
100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqMo
dify>0</numOrdRfqModify><medianFilledVolume>550000</medianFilledVolume><medianOr
deredVolume>550000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeAcceptToExecSecs>0.469</meanTimeAcceptToExecSecs><medianTim
eAcceptToExecSecs>0.469</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>
29.5</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>29.5</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><trade
Date>2019-11-20+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfq
CancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><D
MMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrd
Rfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><me
anTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuote
Secs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instr
umentRtsTables><instrumentRtsTables><table2><name>JPM 5.15 
PERP</name><identifier><ID>US48124BAC90</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DSMMMS</ID><IDType>CFI</IDType></classification><currency>USD<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-24+00:00</tradeDate><table6><row><numOrdRfq>1</n
umOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0<
/numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
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/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><
table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tabl
e6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><trade
DateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</
numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0
</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumen
tRtsTables><table2><name>TECOAR 8 
07/18/26</name><identifier><ID>USP9028NAV30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>MTNA 3.6 
07/16/24</name><identifier><ID>US03938LBB99</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>75000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>40000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-1
3+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-18+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
13+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>MTNA 4  
1/4  
07/16/29</name><identifier><ID>US03938LBC72</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>225000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWi
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thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>140000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-28+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-05+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>40000</medianOrderedVolume><DMMNumber>0</DMMNu
mber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTab
les><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-06+
00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTa
bles><tradeDate>2019-12-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq
><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdR
fqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDa
teRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>HOUSEH 4  
3/8  
07/15/26</name><identifier><ID>BE6315129419</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNDR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-15+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables></i
nstrumentRtsTables><instrumentRtsTables><table2><name>OLN 5  5/8  
08/01/29</name><identifier><ID>US680665AL00</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-18+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>NWIDE 3.96 
07/18/30</name><identifier><ID>US63861WAE57</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>RABOBK 4  1/8  
09/14/22</name><identifier><ID>XS0826634874</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table3><row><startTime>2019-11-19T09:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>111.07</price><volume>1110700</volume><tradeTime>2019-11-19
T11:00:22.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7
</tradingMode><tradingPlatform>2</tradingPlatform><refPx>111.18345</refPx></row>
</table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrd
RfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></
row></table6><table9><row><meanTimeAcceptToExecSecs>1</meanTimeAcceptToExecSecs>
<medianTimeAcceptToExecSecs>1</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>157</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>157</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables>
<instrumentRtsTables><table2><name>ACKAF 5 
04/03/23</name><identifier><ID>XS0910932788</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
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able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>AVLN 6  1/8  
07/05/43</name><identifier><ID>XS0951553592</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BAYNGR 3 
07/01/75</name><identifier><ID>DE000A11QR65</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>90000</media
nOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></t
radeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDate><ta
ble6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWit
hdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-10-09+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-11+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTim
eRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+
00:00</tradeDate><table3><row><startTime>2019-11-06T13:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>101.7759</price><volume>30532</volume><trade
Time>2019-11-06T13:49:47.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>101.815<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDate
RtsTables><tradeDate>2019-11-07+00:00</tradeDate><table6><row><numOrdRfq>2</numO
rdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</nu
mOrdRfqModify><medianOrderedVolume>100000</medianOrderedVolume><DMMNumber>0</DMM
Number></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsT
ables><tradeDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRf
q><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrd
RfqModify><medianOrderedVolume>205000</medianOrderedVolume><DMMNumber>0</DMMNumb
er></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQ
uoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></t
able9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-12+00:00</trad
eDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><median
TimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDat
eRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDate><table6><r
ow><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><
numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table
9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-20+
00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0
</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolu
me>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00
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</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber
></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTable
s><instrumentRtsTables><table2><name>ACAFP 6  1/2  
PERP</name><identifier><ID>XS1055037177</ID><IDType>ISIN</IDType></identifier><c
lassification><ID>DBFJPB</ID><IDType>CFI</IDType></classification><currency>EUR<
/currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-07+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber
>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeD
ateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table4><row><simpleAvgPx>10
8.163333</simpleAvgPx><avgPx>108.281336</avgPx><highPx>108.39</highPx><lowPx>108
.05</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTrades>3<
/numExecTrades><totalValue>4336667.5</totalValue><numOrdRfqCancelWithdraw>2</num
OrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>113
0000</medianFilledVolume><medianOrderedVolume>1205000</medianOrderedVolume><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.42733
3</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.587</medianTimeAcceptT
oExecSecs><meanTimeRequestToQuoteSecs>32</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>25</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables></instrumentRtsTables><instrumentRtsTables><table2><name>GAZPRU 5.999 
01/23/21</name><identifier><ID>XS0708813810</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>ENBW 3  5/8  
04/02/76</name><identifier><ID>XS1044811591</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUCB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-04+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDat
e>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCan
celWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMN
umber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</me
anTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuo
teSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsT
ables><table2><name>GE Float 
03/28/20</name><identifier><ID>XS1042118288</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTVNFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-17+00:00</tradeDa
te><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></
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table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instru
mentRtsTables><table2><name>GE 2  1/2  
03/28/20</name><identifier><ID>XS1042118106</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-02+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-12-03+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>50000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentRt
sTables><table2><name>RBIAV 4  1/2  
02/21/25</name><identifier><ID>XS1034950672</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFQGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-28+00:00</tradeDat
e><table3><row><startTime>2019-10-28T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>101.25</price><volume>101250</volume><tradeTime>2019-10-28T
15:07:30.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>101.416</refPx></row></t
able3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfq
CancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row
></table6><table9><row><meanTimeAcceptToExecSecs>0.111</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0.111</medianTimeAcceptToExecSecs><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables
><instrumentRtsTables><table2><name>DOLNRG 5  1/2  
12/15/21</name><identifier><ID>USM28368AB04</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFSGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>MILPOC 4  5/8  
03/28/23</name><identifier><ID>USP67848AA22</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-06+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TLWLN 6  1/4  
04/15/22</name><identifier><ID>USG91235AB05</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFGGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-16+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrumentR
tsTables><table2><name>ECOPET 5  7/8  
09/18/23</name><identifier><ID>US279158AC30</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-11-15+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>HILCRP 5 
12/01/24</name><identifier><ID>US431318AN49</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDat
e><table3><row><startTime>2019-12-10T13:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>90.3</price><volume>180600</volume><tradeTime>2019-12-10T14
:40:51.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</t
radingMode><tradingPlatform>1</tradingPlatform><refPx>89.85504899999999</refPx><
/row></table3><table4><row><simpleAvgPx>90.285</simpleAvgPx><avgPx>90.285</avgPx
></row></table4><table6><row><numOrdRfq>2</numOrdRfq><numExecTrades>2</numExecTr
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ades><totalValue>361140</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000</medianFi
lledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNum
ber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTa
bles><instrumentRtsTables><table2><name>ADCBUH 4  1/2  
03/06/23</name><identifier><ID>XS0897453493</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DTFUFR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-12-19+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>T 3 
02/15/22</name><identifier><ID>US00206RBD35</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFUGR</ID><IDType>CFI</IDType></classification><currency>
USD</currency></table2><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-14+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>BOPRLN 4  3/8  
07/15/21</name><identifier><ID>XS1082473395</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-12-09+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>TEREOS 4  1/4  
03/04/20</name><identifier><ID>FR0011439900</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFXXB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-03+00:00</tradeDat
e><table3><row><startTime>2019-10-03T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>98</price><volume>784000</volume><tradeTime>2019-10-03T12:0
0:19.000000+00:00</tradeTime><refPx>98.5899</refPx></row></table3><table4><row><
simpleAvgPx>98.33750000000001</simpleAvgPx><avgPx>98.37173900000001</avgPx><high
Px>98.5</highPx><lowPx>98</lowPx></row></table4><table6><row><numOrdRfq>4</numOr
dRfq><numExecTrades>4</numExecTrades><totalValue>4525100</totalValue><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianFilledVolume>600000</medianFilledVolume><medianOrderedVolume>600000</medianO
rderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAccept
ToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTime
AcceptToExecSecs><meanTimeRequestToQuoteSecs>53.0005</meanTimeRequestToQuoteSecs
><medianTimeRequestToQuoteSecs>53.0005</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-04+00:00</tradeD
ate><table3><row><startTime>2019-10-04T09:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>97</price><volume>582000</volume><tradeTime>2019-10-04T10
:45:04.000000+00:00</tradeTime><refPx>97.90130000000001</refPx></row></table3><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTime
AcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>20.00
1</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20.001</medianTimeRe
questToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeD
ate>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqC
ancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><me
dianOrderedVolume>300000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><med
ianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-10-10+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAccep
tToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>21</meanTi
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meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>21</medianTimeRequestToQuoteS
ecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-1
1+00:00</tradeDate><table3><row><startTime>2019-10-11T13:30:00.000000+00:00</sta
rtTime><sizeRange>1</sizeRange><price>98.581</price><volume>98581</volume><trade
Time>2019-10-11T14:00:44.000000+00:00</tradeTime><refPx>98.22145</refPx></row></
table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row><meanTimeAcceptToExecSecs>2.32</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>2.32</medianTimeAcceptToExecSecs><meanTimeRequestTo
QuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianT
imeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><t
radeDate>2019-10-22+00:00</tradeDate><table3><row><startTime>2019-10-22T13:30:00
.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.13</price><volume>981
30</volume><tradeTime>2019-10-22T14:47:58.000000+00:00</tradeTime><refPx>98.319<
/refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0<
/DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>3.046</meanTime
AcceptToExecSecs><medianTimeAcceptToExecSecs>3.046</medianTimeAcceptToExecSecs><
meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuo
teSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><trad
eDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1<
/numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>
0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTime
RequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0
</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-10-29+00:00</tradeDate><table3><row><startTime>2019-10-29
T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>98.125</price><
volume>1962500</volume><tradeTime>2019-10-29T14:10:40.000000+00:00</tradeTime><t
radingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tr
adingPlatform><refPx>97.93040000000001</refPx></row></table3><table4><row><simpl
eAvgPx>97.863333</simpleAvgPx><avgPx>97.815833</avgPx><highPx>98.125</highPx><lo
wPx>97.59</lowPx></row></table4><table6><row><numOrdRfq>6</numOrdRfq><numExecTra
des>3</numExecTrades><totalValue>5868950</totalValue><numOrdRfqCancelWithdraw>0<
/numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume
>2000000</medianFilledVolume><medianOrderedVolume>600000</medianOrderedVolume><D
MMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.10
1333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0</medianTimeAcceptTo
ExecSecs><meanTimeRequestToQuoteSecs>25.500167</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>10.5</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTim
eRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRt
sTables><tradeDateRtsTables><tradeDate>2019-11-01+00:00</tradeDate><table3><row>
<startTime>2019-11-01T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><
price>97.25</price><volume>486250</volume><tradeTime>2019-11-01T15:05:01.000000+
00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tr
adingPlatform>2</tradingPlatform><refPx>97.52155</refPx></row></table3><table6><
row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw>
<numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06
+00:00</tradeDate><table3><row><startTime>2019-11-06T09:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>96.64</price><volume>193280</volume><tradeT
ime>2019-11-06T10:01:10.000000+00:00</tradeTime><tradingSystem>H</tradingSystem>
<tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>97.0081</
refPx></row><row><startTime>2019-11-06T13:30:00.000000+00:00</startTime><sizeRan
ge>1</sizeRange><price>94.7</price><volume>94700</volume><tradeTime>2019-11-06T1
4:49:03.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</
tradingMode><tradingPlatform>1</tradingPlatform><refPx>96.52070000000001</refPx>
</row></table3><table4><row><simpleAvgPx>95.67</simpleAvgPx><avgPx>95.9933330000
0001</avgPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq><numExecTrades>2
</numExecTrades><totalValue>287980</totalValue><numOrdRfqCancelWithdraw>0</numOr
dRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>15000
0</medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>6.2915</mea
nTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>6.2915</medianTimeAcceptToExec
Secs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReques
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tToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables
><tradeDateRtsTables><tradeDate>2019-11-07+00:00</tradeDate><table3><row><startT
ime>2019-11-07T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>9
3.72</price><volume>468600</volume><tradeTime>2019-11-07T14:53:30.000000+00:00</
tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPl
atform>1</tradingPlatform><refPx>94.05880000000001</refPx></row></table3><table6
><row><numOrdRfq>6</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300000</medianOrdered
Volume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExec
Secs>1.742</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>1.742</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-08+00:00</tradeDate><table
3><row><startTime>2019-11-08T09:30:00.000000+00:00</startTime><sizeRange>1</size
Range><price>93.73999999999999</price><volume>468700</volume><tradeTime>2019-11-
08T10:40:20.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode
>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>93.76515000000001</re
fPx></row></table3><table4><row><simpleAvgPx>93.73999999999999</simpleAvgPx><avg
Px>93.73999999999999</avgPx></row></table4><table6><row><numOrdRfq>10</numOrdRfq
><numExecTrades>2</numExecTrades><totalValue>562440</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>300000</medianFilledVolume><medianOrderedVolume>350000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>4.061</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>4.061</medianT
imeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><m
edianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tra
deDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-11+00:00</tradeDate><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
1-12+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithd
raw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrdere
dVolume>650000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tabl
e9><row><meanTimeAcceptToExecSecs>0</meanTimeAcceptToExecSecs><medianTimeAcceptT
oExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>48</meanTime
RequestToQuoteSecs><medianTimeRequestToQuoteSecs>48</medianTimeRequestToQuoteSec
s></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-13+
00:00</tradeDate><table3><row><startTime>2019-11-13T09:30:00.000000+00:00</start
Time><sizeRange>1</sizeRange><price>95.40000000000001</price><volume>1335600</vo
lume><tradeTime>2019-11-13T09:46:20.000000+00:00</tradeTime><tradingSystem>H</tr
adingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><ref
Px>95.0814</refPx></row></table3><table4><row><simpleAvgPx>95.185714</simpleAvgP
x><avgPx>95.220866</avgPx><highPx>95.45</highPx><lowPx>95</lowPx></row></table4>
<table6><row><numOrdRfq>8</numOrdRfq><numExecTrades>7</numExecTrades><totalValue
>24186100</totalValue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOr
dRfqModify>0</numOrdRfqModify><medianFilledVolume>2000000</medianFilledVolume><m
edianOrderedVolume>1700000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></
table6><table9><row><meanTimeAcceptToExecSecs>0.428571</meanTimeAcceptToExecSecs
><medianTimeAcceptToExecSecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuo
teSecs>36.250125</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>31.50
05</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-11-15+00:00</tradeDate><table4><row><simpleAvgPx>97.849
99999999999</simpleAvgPx><avgPx>98.49571400000001</avgPx><highPx>99</highPx><low
Px>95.40000000000001</lowPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq>
<numExecTrades>4</numExecTrades><totalValue>3447350</totalValue><numOrdRfqCancel
Withdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianF
illedVolume>700000</medianFilledVolume><medianOrderedVolume>700000</medianOrdere
dVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExe
cSecs>2.70475</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.5865</medi
anTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>27</meanTimeRequestToQuoteSec
s><medianTimeRequestToQuoteSecs>25.5</medianTimeRequestToQuoteSecs></row></table
9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-19+00:00</tradeDat
e><table3><row><startTime>2019-11-19T11:30:00.000000+00:00</startTime><sizeRange
>1</sizeRange><price>97.25</price><volume>1945000</volume><tradeTime>2019-11-19T
13:24:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7<
/tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.83815</refPx></row><r
ow><startTime>2019-11-19T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRang
e><simpleAvgExecutedPx>98</simpleAvgExecutedPx><totalValue>980000</totalValue></
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row></table3><table4><row><simpleAvgPx>97.589286</simpleAvgPx><avgPx>97.559172</
avgPx><highPx>98</highPx><lowPx>97</lowPx></row></table4><table6><row><numOrdRfq
>11</numOrdRfq><numExecTrades>7</numExecTrades><totalValue>16487500</totalValue>
<numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRf
qModify><medianFilledVolume>2000000</medianFilledVolume><medianOrderedVolume>200
0000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><m
eanTimeAcceptToExecSecs>1.3665</meanTimeAcceptToExecSecs><medianTimeAcceptToExec
Secs>0.7685</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>43.5</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>26.5</medianTimeRequestToQuot
eSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11
-20+00:00</tradeDate><table3><row><startTime>2019-11-20T09:30:00.000000+00:00</s
tartTime><sizeRange>1</sizeRange><price>98.125</price><volume>981250</volume><tr
adeTime>2019-11-20T10:36:38.000000+00:00</tradeTime><tradingSystem>H</tradingSys
tem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.95
33</refPx></row><row><startTime>2019-11-20T15:30:00.000000+00:00</startTime><siz
eRange>1</sizeRange><price>98.25</price><volume>196500</volume><tradeTime>2019-1
1-20T16:37:15.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMo
de>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.90895</refPx></r
ow></table3><table4><row><simpleAvgPx>98.125</simpleAvgPx><avgPx>98.037234</avgP
x><highPx>98.25</highPx><lowPx>98</lowPx></row></table4><table6><row><numOrdRfq>
3</numOrdRfq><numExecTrades>3</numExecTrades><totalValue>4607750</totalValue><nu
mOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqMo
dify><medianFilledVolume>1000000</medianFilledVolume><medianOrderedVolume>100000
0</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><mean
TimeAcceptToExecSecs>0.333333</meanTimeAcceptToExecSecs><medianTimeAcceptToExecS
ecs>0</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>30</meanTimeReques
tToQuoteSecs><medianTimeRequestToQuoteSecs>28</medianTimeRequestToQuoteSecs></ro
w></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-22+00:00<
/tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber>
</row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuot
eSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-25+00:00</tradeDa
te><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>150000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAc
ceptToExecSecs>2.521</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.521
</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuo
teSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></tab
le9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-27+00:00</tradeD
ate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCa
ncelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row><
/table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-28+00:00</tradeDate><tab
le3><row><startTime>2019-11-28T09:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>96.25</price><volume>1540000</volume><tradeTime>2019-11-28T10:26:
13.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>2</tradingPlatform><refPx>97.62430000000001</refPx></row
><row><startTime>2019-11-28T13:30:00.000000+00:00</startTime><sizeRange>1</sizeR
ange><price>96.89</price><volume>193780</volume><tradeTime>2019-11-28T15:18:03.0
00000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMo
de><tradingPlatform>1</tradingPlatform><refPx>96.80585000000001</refPx></row><ro
w><startTime>2019-11-28T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange
><price>96.75</price><volume>1935000</volume><tradeTime>2019-11-28T15:45:40.0000
00+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode>
<tradingPlatform>2</tradingPlatform><refPx>96.80585000000001</refPx></row></tabl
e3><table4><row><simpleAvgPx>96.733</simpleAvgPx><avgPx>96.52985</avgPx><highPx>
97.45999999999999</highPx><lowPx>96.25</lowPx></row></table4><table6><row><numOr
dRfq>11</numOrdRfq><numExecTrades>10</numExecTrades><totalValue>12838470</totalV
alue><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianFilledVolume>1100000</medianFilledVolume><medianOrderedVolum
e>600000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><ro
w><meanTimeAcceptToExecSecs>1.977143</meanTimeAcceptToExecSecs><medianTimeAccept
ToExecSecs>0.549</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>14.4285
71</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>20</medianTimeReque
stToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-29+00:00</tradeDate><table3><row><startTime>2019-11-29T09:30:00.000000+
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00:00</startTime><sizeRange>1</sizeRange><price>97.75</price><volume>977500</vol
ume><tradeTime>2019-11-29T10:45:40.000000+00:00</tradeTime><tradingSystem>H</tra
dingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refP
x>97.1259</refPx></row><row><startTime>2019-11-29T11:30:00.000000+00:00</startTi
me><sizeRange>1</sizeRange><price>97.875</price><volume>978750</volume><tradeTim
e>2019-11-29T12:19:12.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><t
radingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><refPx>97.23795</r
efPx></row><row><startTime>2019-11-29T13:30:00.000000+00:00</startTime><sizeRang
e>1</sizeRange><price>98</price><volume>980000</volume><tradeTime>2019-11-29T14:
46:36.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tr
adingMode><tradingPlatform>2</tradingPlatform><refPx>97.3154</refPx></row></tabl
e3><table4><row><simpleAvgPx>97.875</simpleAvgPx><avgPx>97.875</avgPx><highPx>98
</highPx><lowPx>97.75</lowPx></row></table4><table6><row><numOrdRfq>5</numOrdRfq
><numExecTrades>3</numExecTrades><totalValue>2936250</totalValue><numOrdRfqCance
lWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><median
FilledVolume>1000000</medianFilledVolume><medianOrderedVolume>1000000</medianOrd
eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptTo
ExecSecs>0.5</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.5</medianTi
meAcceptToExecSecs><meanTimeRequestToQuoteSecs>21.5</meanTimeRequestToQuoteSecs>
<medianTimeRequestToQuoteSecs>21.5</medianTimeRequestToQuoteSecs></row></table9>
</tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate>
<table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancel
Withdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></tab
le6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medi
anTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeD
ateRtsTables><tradeDateRtsTables><tradeDate>2019-12-05+00:00</tradeDate><table3>
<row><startTime>2019-12-05T13:30:00.000000+00:00</startTime><sizeRange>1</sizeRa
nge><price>98.55</price><volume>197100</volume><tradeTime>2019-12-05T14:18:52.00
0000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMod
e><tradingPlatform>2</tradingPlatform><refPx>98.0044</refPx></row></table3><tabl
e6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><
table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-1
2-12+00:00</tradeDate><table3><row><startTime>2019-12-12T13:30:00.000000+00:00</
startTime><sizeRange>1</sizeRange><price>98.90000000000001</price><volume>98900<
/volume><tradeTime>2019-12-12T15:23:57.000000+00:00</tradeTime><tradingSystem>H<
/tradingSystem><tradingMode>7</tradingMode><tradingPlatform>2</tradingPlatform><
refPx>98.7889</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrd
RfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify
><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTab
les><tradeDateRtsTables><tradeDate>2019-12-13+00:00</tradeDate><table6><row><num
OrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdR
fqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQu
oteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tra
deDateRtsTables><tradeDate>2019-12-17+00:00</tradeDate><table6><row><numOrdRfq>1
</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify
>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTim
eRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>
0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-20+00:00</tradeDate><table3><row><startTime>2019-12-2
0T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>100.1</price><
volume>200200</volume><tradeTime>2019-12-20T10:15:07.000000+00:00</tradeTime><tr
adingSystem>H</tradingSystem><tradingMode>7</tradingMode><tradingPlatform>1</tra
dingPlatform><refPx>99.58280000000001</refPx></row></table3><table6><row><numOrd
Rfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqM
odify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrderedVolume><DMMNu
mber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>0.596</m
eanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>0.596</medianTimeAcceptToExe
cSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeReque
stToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTable
s><tradeDateRtsTables><tradeDate>2019-12-23+00:00</tradeDate><table3><row><start
Time>2019-12-23T15:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><price>
100.16</price><volume>300480</volume><tradeTime>2019-12-23T15:43:25.000000+00:00
</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradingMode><trading
Platform>1</tradingPlatform><refPx>99.61445000000001</refPx></row></table3><tabl
e6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithd
raw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</medianOrder
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edVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeAcceptToEx
ecSecs>2.461</meanTimeAcceptToExecSecs><medianTimeAcceptToExecSecs>2.461</median
TimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><
medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tr
adeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-30+00:00</tradeDate><tab
le3><row><startTime>2019-12-30T15:30:00.000000+00:00</startTime><sizeRange>1</si
zeRange><price>100.26</price><volume>200520</volume><tradeTime>2019-12-30T15:49:
37.000000+00:00</tradeTime><tradingSystem>H</tradingSystem><tradingMode>7</tradi
ngMode><tradingPlatform>1</tradingPlatform><refPx>99.64395</refPx></row></table3
><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCance
lWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></ta
ble6><table9><row><meanTimeAcceptToExecSecs>2.154</meanTimeAcceptToExecSecs><med
ianTimeAcceptToExecSecs>2.154</medianTimeAcceptToExecSecs><meanTimeRequestToQuot
eSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeR
equestToQuoteSecs></row></table9></tradeDateRtsTables></instrumentRtsTables><ins
trumentRtsTables><table2><name>FMEGR 5  1/4  
02/15/21</name><identifier><ID>XS0576395478</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>FREGR 2  7/8  
07/15/20</name><identifier><ID>XS0873432511</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables></instrumentRtsTables><instrum
entRtsTables><table2><name>BBDBCN 6  1/8  
05/15/21</name><identifier><ID>XS0552915943</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBFNBR</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-08+00:00</tradeDat
e><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>182000</medi
anOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-09+00:00</tradeDate><t
able6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table
6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>201
9-10-10+00:00</tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWi
thdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrd
eredVolume>200000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><t
able9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTime
RequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRts
Tables><tradeDateRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table3><row><
startTime>2019-10-23T09:30:00.000000+00:00</startTime><sizeRange>1</sizeRange><s
impleAvgExecutedPx>104.392</simpleAvgExecutedPx><totalValue>208784</totalValue><
/row></table3><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</n
umOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>
150000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row>
<meanTimeAcceptToExecSecs>3.024</meanTimeAcceptToExecSecs><medianTimeAcceptToExe
cSecs>3.024</medianTimeAcceptToExecSecs><meanTimeRequestToQuoteSecs>0</meanTimeR
equestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs>
</row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-24+00
:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</
numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume
>100000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row
/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-25+00:00<
/tradeDate><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numO
rdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>300
000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></
table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-30+00:00</tra
deDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRf
qCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-12+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
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DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0
</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestT
oQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>20
19-11-21+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelW
ithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumbe
r>0</DMMNumber></row></table6><table9><row><meanTimeRequestToQuoteSecs>0</meanTi
meRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSe
cs></row></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-29
+00:00</tradeDate><table3><row><startTime>2019-11-29T11:30:00.000000+00:00</star
tTime><sizeRange>1</sizeRange><price>105.24</price><volume>473580</volume><trade
Time>2019-11-29T11:50:00.000000+00:00</tradeTime><tradingSystem>H</tradingSystem
><tradingMode>7</tradingMode><tradingPlatform>1</tradingPlatform><refPx>104.5337
5</refPx></row></table3><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>
0</DMMNumber></row></table6><table9><row><meanTimeAcceptToExecSecs>7.002</meanTi
meAcceptToExecSecs><medianTimeAcceptToExecSecs>7.002</medianTimeAcceptToExecSecs
><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQ
uoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-12-20+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name
>VIGAV 5  1/2  
10/09/43</name><identifier><ID>AT0000A12GN0</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVOGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-11-14+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row><meanTimeRequestToQuoteSecs>0</meanTimeRequestToQuoteSecs><me
dianTimeRequestToQuoteSecs>0</medianTimeRequestToQuoteSecs></row></table9></trad
eDateRtsTables></instrumentRtsTables><instrumentRtsTables><table2><name>BAYNGR 3
 3/4  
07/01/74</name><identifier><ID>DE000A11QR73</ID><IDType>ISIN</IDType></identifie
r><classification><ID>DBVUGB</ID><IDType>CFI</IDType></classification><currency>
EUR</currency></table2><tradeDateRtsTables><tradeDate>2019-10-01+00:00</tradeDat
e><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCanc
elWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-10-03+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNu
mber>0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tr
adeDateRtsTables><tradeDate>2019-10-07+00:00</tradeDate><table6><row><numOrdRfq>
1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModif
y>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></tabl
e9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-11+00:00</tradeDa
te><table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCan
celWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>200000</med
ianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9><
/tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-16+00:00</tradeDate><
table6><row><numOrdRfq>3</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelW
ithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>20000</medianOr
deredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-10-17+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-10
-21+00:00</tradeDate><table4><row><simpleAvgPx>107.124</simpleAvgPx><avgPx>107.1
24</avgPx></row></table4><table6><row><numOrdRfq>4</numOrdRfq><numExecTrades>2</
numExecTrades><totalValue>428496</totalValue><numOrdRfqCancelWithdraw>0</numOrdR
fqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianFilledVolume>200000<
/medianFilledVolume><medianOrderedVolume>200000</medianOrderedVolume><DMMNumber>
0</DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDa
teRtsTables><tradeDate>2019-10-23+00:00</tradeDate><table6><row><numOrdRfq>1</nu
mOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</
numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></
tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-06+00:00</tradeDate><t
able6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWi
thdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrderedVolume>21000</medianOrd
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eredVolume><DMMNumber>0</DMMNumber></row></table6><table9><row><meanTimeRequestT
oQuoteSecs>0</meanTimeRequestToQuoteSecs><medianTimeRequestToQuoteSecs>0</median
TimeRequestToQuoteSecs></row></table9></tradeDateRtsTables><tradeDateRtsTables><
tradeDate>2019-11-08+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numO
rdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModi
fy><medianOrderedVolume>202500</medianOrderedVolume><DMMNumber>0</DMMNumber></ro
w></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><trad
eDate>2019-11-11+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRf
qCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><
medianOrderedVolume>53000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></t
able6><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate
>2019-11-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCanc
elWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><media
nOrderedVolume>57500</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6
><table9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019
-11-21+00:00</tradeDate><table6><row><numOrdRfq>2</numOrdRfq><numOrdRfqCancelWit
hdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><medianOrde
redVolume>55000</medianOrderedVolume><DMMNumber>0</DMMNumber></row></table6><tab
le9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-11-2
2+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw
>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DM
MNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRts
Tables><tradeDate>2019-11-25+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdR
fq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOr
dRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trade
DateRtsTables><tradeDateRtsTables><tradeDate>2019-12-02+00:00</tradeDate><table6
><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdra
w><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><ta
ble9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-
04+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdra
w>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</D
MMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateRt
sTables><tradeDate>2019-12-05+00:00</tradeDate><table6><row><numOrdRfq>1</numOrd
Rfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numO
rdRfqModify><DMMNumber>0</DMMNumber></row></table6><table9><row/></table9></trad
eDateRtsTables><tradeDateRtsTables><tradeDate>2019-12-10+00:00</tradeDate><table
6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdr
aw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</DMMNumber></row></table6><t
able9><row/></table9></tradeDateRtsTables><tradeDateRtsTables><tradeDate>2019-12
-16+00:00</tradeDate><table6><row><numOrdRfq>1</numOrdRfq><numOrdRfqCancelWithdr
aw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</numOrdRfqModify><DMMNumber>0</
DMMNumber></row></table6><table9><row/></table9></tradeDateRtsTables><tradeDateR
tsTables><tradeDate>2019-12-19+00:00</tradeDate><table6><row><numOrdRfq>2</numOr
dRfq><numOrdRfqCancelWithdraw>0</numOrdRfqCancelWithdraw><numOrdRfqModify>0</num
OrdRfqModify><medianOrderedVolume>155000</medianOrderedVolume><DMMNumber>0</DMMN
umber></row></table6><table9><row/></table9></tradeDateRtsTables></instrumentRts
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